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The aim of the current study is the effect of mutual shocks on the housing price index
and the volume of results in the provinces of Iran during the years 2018-2019 using the
GVAR method. At present, firstly, we will examine the reaction graphs of the housing
price index of the provinces and the researches related to the investigation of the housing
price indices of the provinces, in relation to the shocks of the housing price index and the
volume of Tehran province, and then we will examine the analysis graphs and examine
the housing price indices and analyzes volumetric The facility has been paid. The results
generally show that according to the graphs showing the reaction of housing to housing
index shocks and size, the housing price index in all provinces except seven provinces
has increased compared to the housing price indices, compared to the Tehran shocks.
Based on the graphs of the reaction of transaction volume to the shocks of transaction
volume and housing price index, the volume index of housing transactions of all
provinces except eleven provinces have reacted more to the shocks of Tehran's housing
price index than to the shocks of the volume of housing transactions in Tehran. According
to the variance analysis graphs of the housing price index, most of the changes in the
housing price index of thirteen provinces are caused by the changes in the Tehran housing
transaction volume index, and most of the changes in the housing price index in other
provinces are caused by the changes in the Tehran housing price index. According to the
variance analysis diagrams of the volume of housing transactions, most of the changes in
the volume of housing transactions in fourteen provinces are caused by the changes in
the volume of housing transactions in Tehran, and most of the changes in the volume of
housing transactions in other provinces are due to the changes in the housing price index
in Tehran.
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Extended Abstract

Introduction: One of the most important sectors of the economy of any country is the housing sector, and its
fluctuations have different effects on different economic sectors. In recent years, despite the ever-increasing growth of
prices and inflationary conditions, the ability of consumers to purchase housing has become much longer. Especially
if these conditions are accompanied by small credit facilities, exchange rate fluctuations, weakening of the national
currency, economic sanctions and low economic growth, the housing purchasing power of households and consumers
will decrease further. But on the other hand, people who enter the housing market for speculative purposes fuel the
increasing prices. Therefore, stray capitals represent an important part of the imbalance and confusion of housing
prices. Therefore, considering the effects of housing price fluctuations on the welfare of households and different
sectors of the economy, it is important to investigate housing market shocks. Therefore, the present study investigates
the effect of mutual shocks on the housing price index and the volume of housing transactions in the provinces of Iran
during the years 1388-1399 using the method GVAR has paid.

Method: The present study investigates the effect of mutual shocks on the housing price index and the volume of

housing transactions in the provinces of Iran during the years 2018-2019 using the GVAR method. The required data
has been extracted from the statistical center of Iran in the form of documents and a library logarithmically. The model
of the present study is adapted based on the experimental study of Cipollini and Parla (2020), which investigated the
mutual shocks of the housing price index and the volume of housing transactions in the provinces of Iran.

Results : Based on the results of the study and based on the response graphs of the housing price index of the
provinces to the shocks of the housing price index and the volume of Tehran province, it is observed that the housing
price index of Ardabil, Isfahan, Alborz, llam, East Azerbaijan, West Azerbaijan, Bushehr, Chaharmahal and Bakhtiari
provinces. South, Khorasan, Razavi, North, Khuzestan, Zanjan, Fars, Qazvin, Qom, Kurdistan, Kerman, Kermanshah,
Lorestan, Hamedan and Yazd react to the housing price indices of Khorasan, Tehran, and Tehran housing volume.
Also, the housing price index of the provinces of Semnan, Sistan and Baluchistan, Kohkiloye and Boyer Ahmad,
Golestan, Mazandaran, Markazi and Hormozgan have reacted more to the shocks of the volume of housing transactions
in Tehran than the shocks of the housing price index of Tehran. Also, based on the response graphs of the housing
transaction volume index of the provinces to the shocks of the housing price index and the transaction volume of
Tehran province, it can be stated that the housing transaction volume index of the provinces of Isfahan, Alborz, llam,
East Azerbaijan, West Azerbaijan, Bushehr, Chaharmahal and Bakhtiari, Khorasan South, North Khorasan, Khuzestan,
Semnan, Fars, Kurdistan, Kerman, Kohkiloye and Boyer Ahmad, Golestan, Hormozgan, Hamedan and Yazd have
reacted more to the shocks of Tehran's housing price index than to the shocks of the volume of Tehran's housing
transactions. Also, the transaction volume index of Ardabil, Bushehr, Khorasan Razavi, Zanjan, Sistan and
Baluchistan, Qom, Kermanshah, Gilan, Lorestan, Mazandaran and Central provinces have reacted more to the shocks
of Tehran's housing transaction volume than to the shocks of Tehran's housing price index. Also, based on the housing
price index variance analysis charts, it is possible to get more changes in the housing price index in the provinces of
Isfahan, Alborz, Ilam, West Azerbaijan, Bushehr, Chaharmahal and Bakhtiari, South Khorasan, Razavi Khorasan,
North Khorasan, Khuzestan, Zanjan, Fars, Qazvin, Qom, Kerman, Kermanshah and Lorestan are caused by changes
in Tehran's housing price index. Also, most of the changes in the housing price index in the provinces of Ardabil, East
Azerbaijan, Semnan, Sistan and Baluchistan, Kurdistan, Kohkiloye and Boyer Ahmad, Golestan, Gilan, Mazandaran,
Markazi, Hormozgan, Hamedan and Yazd are caused by the changes in the volume index of housing transactions in
Tehran; And according to the variance analysis charts of the volume of housing transactions, it is possible to find most
of the changes in the volume of housing transactions in the provinces of Alborz, Ilam, East Azarbaijan, Chaharmahal
and Bakhtiari, South Khorasan, North Khorasan, Khuzestan, Semnan, Fars, Kurdistan, Kerman, Kohkiloye and Boyer
Ahmad, Golestan, Lorestan, Hamedan and Yazd are caused by the changes in Tehran housing price index. Also, most
of the changes in the volume index of housing transactions in Ardabil, Isfahan, West Azerbaijan, Bushehr, Khorasan
Razavi, Zanjan, Sistan and Baluchistan, Qazvin, Qom, Kermanshah, Gilan, Mazandaran, Markazi and Hormozgan
provinces are caused by the changes in the volume index of housing transactions in Tehran.
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Conclusion:

So that the results show that based on the reaction graphs of the housing index to housing index shocks and transaction
volume, the housing price index of all provinces except seven provinces have reacted more to the shocks of Tehran's
housing price index than to the shocks of Tehran's housing transaction volume. Based on the graphs of the reaction of
transaction volume to the shocks of transaction volume and housing price index, the housing transaction volume index
of all provinces, except for eleven provinces, reacted more to the shocks of Tehran's housing price index than to the
shocks of Tehran's housing transaction volume. According to the variance analysis charts of the housing price index,
most of the changes in the housing price index of thirteen provinces are caused by the changes in the Tehran housing
transaction volume index, and most of the changes in the housing price index in other provinces are caused by the
changes in the Tehran housing price index. According to the variance analysis diagrams of housing transaction volume,
most of the changes in the housing transaction volume index of fourteen provinces are caused by the changes in the
Tehran housing transaction volume index, and most of the changes in the housing transaction volume in other provinces
are caused by the changes in the Tehran housing price index.
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