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1  .  Autoregressive Distributed Lag     
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�4������) !�K���� :>Q�) 4 8�� (d�� :.'�� 3��Q (d�� :���E 3��Q �� �L	/ ) !   �� :>��
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���
��� �� O=9 �����< 4�K 30�� �� �	� :>Q�) ��� ) 2����K 30�� �� 4�� 4�N�� cN�'�� 
��E  H��9

3��. �� 2�� Z�9 �� ����� �� 3�� �4 8 2��A m�0���� :  ��� �� ���� 4�K :  4���� ��  3
����  !�
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(�����< a���� 30�� �� :�N�9 �� �����< 2�� ���� �� ���;��� �� [K�� \��� Z�?  :
.'��  a��
�� 
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��� �� 4� ��)8	�
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� 4� ��)8	��� �� 	�|�  2�� 3��K� �� 
��� ���L	/ b !  �����<3��.  

  

  
1  . Sato     2. Sarwar & Anderson    3 . Houtakker & Magee 

4  . Khan     5 . Haleem          6 . Johansen 
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���J�K ))2011(�>N�1  �� (�L	/ Z4  !� !  Z�
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�4�	�w? ���� e� \�C@�� ! 2�� ���=� �� 3��Q `.�N�3��.  
:.+���2 :.+��� )3 )2011(�>N�1  �� (!�   �
��	� ��
�x Z�9 �� ��G�Q� �����< !���'�� ��	��|�  ��

����� :��	�4�� .� ���	� �����< !�L�+� ) �L	/ b���� �>N�1  2�� �� 
������)� !�	� � ! 1982-2006 
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� �����
< b��
� F��	
L ��	��|� �� �E�� ��
 :���	�R !�Kd�� �����< O�� �� ��� 
����� 4�4E�) ) !4 8�� 3����9 ������   �
J.� 4
���� d�� :��

 M�� :��� !�Kd�� �� 30�� ��� �	� 2���? [��3�� ��*�� [��M*�.  
:  ��*	5 -�=�� !�	���� ��>N�1  :��	� ��   ` ��/ 2��>� 3��K� �� 
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? �����<
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�
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� 4��
�s�L	/ b��� !	�w?	�g ! �+��� 
�J � ) ����� cq�  �� �����<!  �K���� ��G�Q� �� �� [q� 2�� ��@��E

4��)8 OK�	* .	� 3��Q (���� !4�N�� 3�*	x 
���K :. ��/ ��>N�1  2�� H��� 2��  �����< :0�� !�K
O�  �� ��� �	� )  ��/ 2�	�� `s�L	/ 	� ��w5	�g ! ��	� :*	>  �����< 4��  .  

  

2. �&�,& <9C���M �&���N (�"� 

 [q� 2�� ���� ���� :�;�	�R �����< 4�)�  3
�� ��*	5 ��	Q :��	� ���  	G�q  ��B . 
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�]9C  `��Q [��M*� ) ��*�� � ��� �����<�;�	�R �����< �� !�� :� 3�� �4 8 ��E) . Z�� �� 4>�1374 
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1  . Moniruzzaman     2 . Saygili     3 . Saygili 
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3. ;(
 ��"?�� +"� " c�*�� ;(
  

�>N�1  V4K �� �E�� �� !      [K)D
? 2
�� �� ���;�
�� ���
  :.<� Z4  (:�	=� ��>N�1  :��	� ) 	L�9
�� :  ��*	5	]��� 	�� ���< ���. 

ttt
x

tt unerlpplylexl ++++= )()/()()( 321 αααα
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�� �K	�|�  : ��� Z4  2�� �� 
8 ��,�L�� ) ���� :�����@N ���< 3�� 	�� v	� �� �K:  
ext  : :�;�	�R �����< \���)�d� 
��.� (  

 : :.'�� cN�'�� 4�N��) Z�� 3��g 3��Q ��1383(  

ppx / : �����< :0�� 3��Q  
ner :���8 ����� �� ��� :��� �	�  

�1��� ��)8	� 3�E ! �� ��* 2�� �>N�1  3*��K� �� 3N�9- �� 	@�� ���0/ �� �� �P*  �	
J�)�  2�
�q� 

�K	� ���? �� 	�|�  F��	L1(TVP) ���;��� �4� 3�� .3*��K� �K	� ���? �� F��	L 	�|�  
�J �  2�
�q� 

!�K	�|�  �4K��  `��Q	�R2 �� !�K	�|�  3N�93 �� �� O���� �d��>  OK�	* :  4
����.  3
*��K�TVP  
: 4���� W��!�K U.�q  :�)	�� ���) �4� �� O���� �d��>  �� 
��� 4K�. 2��  W�
� !�
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�)	�� 

` �� 	��|� (O��� ��9C<� :�����B��� (!��G�Q�!�K :���� ) �	�R  3
��. ��  3
N�9  (z�
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*��K� 

P*�- 3N�9 	�gs� 2����K W��:�)	�� !�K 	�]� 	��|� �+�.�  ! V	
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�54
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 � )  	��
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��	��|� 
�)� :�'��� ) :/���E�  �� 3
�K�  �� ��  �� ��
��    :
  :
��	� 4
���� �� O�
���  4
��)  ) h��
�
h�)4(2003.( 2�� �� )� (3*��K� 2�� !��4��?�� !���'�� �� F��	L Z4  �� :��	� ����� ) 
�J � 	��|� 

!�K	� ���? Z4  
� � :B �� 	��  : ����.   
 Z4  e�TVP 3N�9 FN�Q �� ��-  �P*)SS( : �� 
��� ���� _�	G� 	�� ���<:  

)1                                              (tttt uxy += β      

)2                                        (tttt eR+Φ= −1ββ      


8 �� �

�ty ���	

� 1*T  	

�|�  ��4K�

�  ��

���)):

�;�	�R �����

<(( tx n�	��

 KT * 

 (�����) !�K	�|� tβ ���	� 1*K     �
� o�9C1
<� �
� �4� ��'��� !�K	� ���?    �
�;5 3
N�9 ���	
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8

:  (��� Φ n�	��  KK * ( tR n�	��  gK *( tu ���	� 1*T   ) 	;
< 2�@���  �� �K4����?

3��g n�����)�� n�	�� tH ) te   ���	
�1*g        n�	��
  ) 	;
< 2�@��
�  �
� ��
�0�K�� !�K4���
�?

3��g n�����)�� tQ 3�� .  

  

  
1. Time Varying Parameter (TVP)      2. Unobserved Variables 
3. State                   4. Song and Wong 
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�N��>  ! )1 (�N��>  �� ! �N��>  �� O���� ! �N��>  ) ���4�� ! )2 (��   �
N��>  
��
�/ !    ���
�  Z�
+���

3�� . �d��>  z�G' �� 	@�� �	* )�)1 ( ))2 (3�� �4� v	1  .���	� �J��� Z)� ��N)� !
o

β  �� 	��	�

2�@��� 
o

bn�����)�� n�	��  )
o

p   !�K4���
�? �
� 3�� 2�� -)� �	* ) 3��tu  )te    	@�4
�K �
�
4���4� :@��0�K .n�	��  	<��/ 	5�Φ �N��>  �� ! )2 (�N��>  ��@�8 (4��� 49�) �� 	��	� !    e
� Z�
+���

��� 4K��' :*��G� -�5 Z4 :  

)3(                                                  tttt eR+= −1ββ  

�N��>  	5� ! 4��� :*��G� -�5 e� Z�+���(  	� ���? ���	� ��@�8tβ ��� 4K��' ������� . !�	� 	@�� 3N�9
�N��>  ! :  Z�+����� 4���� ��	5 
��� 	�� ���<:  

)4   (                           tttt eR+−Φ−= − )( µβµβ 1  


8 �� ��µ 2�@���  	@����tβ 3�� .�N��>  ! )4 (:  
��� �� :�N�9 ���	� �� 4K�	� ���?tβ  �����
3�� .�N��>  ���'�� 2��>� !�	� �� :��K���>  !  �
� Z�+���   	
� ��
� :
  ��     ��4
Q ) \��	
� :��
' ��
�
[�?  Z4  :���3�� .�N��>  _�	G� Z�9 2�� �� ! ���� a+,  ����	=� �� �J�� 	���� Z�+��� .   �
� : �
@�K

3N�9 Z4 - �� �P* ���)�� O����@N� ���<Z4  n�� :  !���:  2�N�� 	�.�* �� ��� 
8 2��q� !�	� 
���
���� ���;���)2�N��1(1960 .(�0��,  !�	� :��5��� 4���	* e� 2�N�� 	�.�* ! 2��q� �4
��� !  �
���� ! 

 
� � �� ��E�  ��/CB� �� �E�� �� 3N�9 ���	�t 3�� .�� 2�N�� 	�.�* u�	q���     	
�� �� 	
G�q  ���
<
3�� �4� �S���2    .  

�	* �� tb ) tp ��   2�
�q� 	@��
�� F��	� �4
���  �
���� !�
K !     n��
���)�� ) 3
N�9 ���	
�tβ  ��

�N��>  ! )2 (4��� . 
� � �� 2��q� 	5�1−t ��@�8 (��� T)	� 1−ttb / ) 1−ttp / :  ���� 
���  ���<
���� �0��,  	��:  

)5(                                                      11 −− Φ= ttt bb /  

)6(                                 tttttt RQRpp ′+Φ′Φ= −− 11/  

 �d��>  
4� -�.>  ��)5 ( ))6 (: 
���ty    
�
 � �� ��
/CB� �� �E�� �� ��1−t  �
�    	
�� ���
<
���� ��)8	�:  

)7(                                             11 −− = ttttt bxy //ˆ  

[�? !�1':���ty !�1' �)w=  2�@���  )ty �� M��  4K��' 	��	� F��	��� ���:  

)8(                             tttttttt ubyyr +−Φ=−= −− )(ˆ // 11 β  

)9(                                          tttt HpF +Φ′Φ= −1/  

  

  
1. Kalman  

2 . !�	��>N�1  :  	���� ! �� 
���Harvey (1987) �	� T�E� .  
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�4K��  �� : �@�K ! �� !4�4E :  3��2��q� (4�8�4��� ! :  3N�9 ���	�   ��
� :��
���)	� 4
���� .
�� :�����)	� 4��8	*  ����� 	�� ���<: ���:  

)10     (                     )( /// 1
1

11 −
−

−− Φ−′+= tttttttttt byFxpbb                                       

)11 (                    1
1

11 −
−

−− ΦΦ′−= tttttttt pFppp ///           

 �d��> )5 ( ��)11 (�� �� 	@�4�K :  ��'��� 2�N�� 	�.�* 
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��� -�.>  �� !
o
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)
o
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�� 4
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1. Harvey 

2 .-	� ��M*�Eviews :  ���;��� 2�N�� 	�.�* ��)8	� !�	� �	J�)� 2�� ��4��.  
3. Augmented Dickey-Fuller 
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 �'�, -1 .�5(�M�  �;	' 
*�� �- !? r���� )��'� ' y�4  !	 U(% �H�; �/(  

(�M�    
�� ?ADF  Prob  
 "�	(<F �	�l   

 sd� �/5%  

&��� 

sd�  

)( texl 6482/3-  0435/0  5806/3-  ���?  

)( tyl 2833/2-  4301/0  5629/3-  ���?��  

)/( t
x ppl  3844/2-  3803/0  5529/3-  ���?��  

)( tnerl  4892/1-  8130/0  5529/3-  ���?��  

 JP�=)

�'	 
4)(   

  

)( tyl 2044/3-  0290/0  9571/2-  ���?  

)/( t
x ppl 1295/5-  0012/0  5577/3-  ���?  

)( tnerl 0623/4-  0164/0  5577/3-  ���?  

  
  Z)4
E �� 2�N�� 	�.�* 3*��K� �� ���;��� �� a�+,� Z4  ��)8	� �� `<�9 �����)2(    �4
� ���� 
�
��
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/
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 !�K������ 2�N�� 	�.�* 3*��K� �� 	�|� 3  ��5 3�� �4� ���� 
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���� �� ) :
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��� !��4��? 4�)� 4�N�� �� 30�� �����< . Z�� �� 4>�1369 �� )    -�
��� Z�
0��
�N�� [�� ������� �4� �� :.��,� h�E�L	/ !4 !  [�� 2�� ��4+  ) �4� ����� :�;�	�R �����<

 �4/ ��5/0 3�� ��	� 3�	9 49�) �4/ 3�� �� :��C  F�� �� .    `
� �� (:J���
^� ����
]��� �� a��1 
��)� ! Z�� F.R� �� ) 30p  �4� �0��,  !4�N�� [�� 
�M�  :��	� ��� eA�� �K    ���
� 4
9�) �� 	�
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1. Song and Witt 
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       �'�,-2 .F r����(�$�N A�H�3 ]'� 
F ��  /�'?(  

Prob  z-statistic  Root MSE  Final state   
4044/0  
0000/0  
5597/0  
1002/0  

8337/0-  
9537/4  
5833/0  
6438/1-  

5257/1  
1960/0  
0443/0  
0752/0  

2720/1-  
9707/0  
0259/0  
1236/0-  
  

1SV  
2SV  
3SV  
4SV  

Log likelihood       11896/21-     Akaike info criterion         242292/1  

Parameters        0                        Schwarz criterion               242292/1  

Diffuse priors          4                 Hannan-Quinn criterion   242292/1   
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< :0�� 3��Q c'�� [��M*�

:  !49 ��  �M
�@�� [��M
*� FE�  2��	���� ) ���� �����< !�)8��� 	@���� 4���� !  ���
<  !�	
� 
�54���
4��� �����< .2�� �� :  �4 4�.� �� �����< :0�� 3��Q 	���� [��M*� Z�9����� 4����   �� !4
�4E !�K

 [��M*�»�4� -��� 3��Q ! :�����< !d�� « 
����� �� ���� .       !d�
� 3
��Q 	�
��� [��M
*� �
� 2��	��
��
E !�K����� 2�*�� n��� (�)	 � 
��E :���Q� ����� �� (:�����< �4�? [K�� M�� �Kd�� 	���� �����< ) 4�4

:  4��.  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  

  

-0.3

-0.2

-0.1

0

0.1

0.2

0.3

0.4

0.5

0.6

1
3
5

9

1
3
6

0

1
3
6

1

1
3
6

2

1
3
6

3

1
3
6

4

1
3
6

5

1
3
6

6

1
3
6

7

1
3
6

8

1
3
6

9

1
3
7

0

1
3
7

1

1
3
7

2

1
3
7

3

1
3
7

4

1
3
7

5

1
3
7

6

1
3
7

7

1
3
7

8

1
3
7

9

1
3
8

0

1
3
8

1

1
3
8

2

1
3
8

3

1
3
8

4

1
3
8

5

1
3
8

6

1
3
8

7

1
3
8

8

1
3
8

9

1
3
9

0

 ������4 .����� ���������� ������ ����
�	/-�� -4 .
P(% "���I E*3 "�=�(�x O	�/�> .  

 

6/0  
5/0  
4/0  
3/0  
2/0  
1/0  
0  
1/0-  
2/0-  
3/0- 

�	/-�� -5 .
P(% E*3 !�	 G(� 
F �4�� "�=�(�x O	�/�> .  



 

 

 
,?

��
 

�
��

5� 
��

 �
��

��
#@

 A
��

��
B

 �
 :

D
'�

�$
 �

�&
#/

 "
/�

#�
� 

��
!�

�$
  /

� 
�!

"�
 #

 6
"�

)%
  6

$�
$"

�9 
6

�=
&	

%
  

  
82  

 ������ ��)5( �L	/ [�� ! 3�� �4� ���� 
��� ��� �	� �� 30�� :�;�	�R �����< .��)� Z�B �� ! 
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1360-1390 3�� .�L	/ 3����9 	�.�* 2�N�� 3*��K� �� ���;��� �� V4K 2�� �� `�� !�	� !   �����
<

3*	5 ��	Q :��	� ���  :�����< !�Kd�� :0�� 3��Q ) ��� �	� (4�N�� �� 30�� :�;�	�R . �� `<�9 �����
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This paper adopts Kalman filter approach to investigate factors 
affecting the supply of Iran’s non-oil exports during the period 1981-
2011. This approach examines the structural instability in the 
coefficients of the models and allows for parameters change over time. 
In view of the structure of Iran’s non-oil exports, the empirical results 
imply that the elasticity of Iran’s non-oil exports supply to domestic 
product, price and exchange rate during the war years were very 
unstable. With the end of the war and the relative stability of the 
economy, the elasticities show little fluctuations. In sum, the elasticity 
of Iran’s non-oil exports supply to domestic product, and exchange rate 
were positive, however the elasticity of Iran’s non-oil exports supply to 
price was negative. This means that increasing in domestic product and 
exchange rate has positive impact on the Iran’s non-oil exports supply. 
On the other hand, inflation influences negatively the Iran’s non-oil 
exports supply.  
 
JEL Classification: F1, F13, F14 .  
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Price Elasticity, Exchange Rate Elasticity. 
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