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variables in AR part: CONST tax(t) popit) gdp(t) git)
param. not under test: taxit) pop(t) di(t)
gample range: [1383, 13911, T = 29

p-values of F-tests (Nall - matrix inversion problem):

transition variable F F4 F3 F2 suggested model
taxit) 5.7793e-01  9.8343e=-01 1.7967=-01  £.£88%:-01 Linear
popit) £.1338e-01  2.4193e-01 £.3103e-01 £.9%&e-01 Linear
gdpit) 8.6957-01  9.4031e-01  7.2824=-01  4,32412-01 Linear
git) 8.9250e-01  7.998e-01  5.8%:2e-01  £.03852-01 Linear
TEEND* 8.0831e-02  4.2878e-01  5.1504e-02  1.4337e-01 Linear

OLS g, 4 cpess gl STATA 38l o5 9,5 Y
reqg gini tax gdp g pop

Source 55 df M5 Number of obs = 31

Fi 4, 2e) = 12.40

Model .004763213 4 ,001150803 Prob > F = 0.0000

Residual .0024596977 26 .00DOS6038 E-zguared = D.6561

Adj R-zsguared = 0.6032

Total .00726019 30 .00D242006 Root MSE = .0098

gini Coef. 5td. Err. T BEx>|t] [85% Conf. Interwval]

tax -.0657356 .024356 -2.70 0.012 -.1158 -.0156711

gdp -.0112791 .0055966 -2.02 0.054 -.022783 .0002248

g .3174479 .0591174 5.37 0.000 .1559303 4389656

pop -.6269117 .3687126 -1.70 0.101 -1.384811 .1309878

_cons .3507695 .0225254 15.57 0.000 .3044678 .3970712
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The study of the factors affecting on the distribution of
income in lran during the period 1361-1391

Abstract

The purpose of this research is to study of the factors affecting on the distribution of
income by nonlinear smooth transitionregression (STR)method and for this purpose
variables such as the ratio of direct taxes to total government tax revenue , real GDP
per capita, the ratio of government spending to gross domestic product and growth rate
of population have been used.Data used are as time series and for the period 1361-1391
.Based on the results of the non-linearity test, the relationship between variables has
been linear and due to inappropriateness of non-linear method, ordinaryleast squares
method has been used.The obtained results by using the ordinary least squares method
show that government spending has increased inequality and tax policies and economic
growth have led to the improvement of the income distribution. Also the effect of the

growth of population on the income distribution has not beensignificant.

JEL classification: C01 «C23¢« D31

Keywords:Smooth transition regression, Distribution of income, Direct tax,
Government spending, Gross domestic product, Growth rate of population, Ordinary

least squares
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