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Null Hypothesis: GFDII has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic based on SIC, MAXLAG=8)
t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.484994 0.0005
Test critical values: 1% level -4.262735

5% level -3.552973

10% level -3.209642
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GFDII)
Method: Least Squares
Date: 01/09/13 Time: 19:04
Sample (adjusted): 1972 2008
Included observations: 33 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
GFDII(-1) -1.060793 0.193399 -5.484994 0.0000
C 6.24E-08 2.18E-07 0.286266 0.7766
@TREND(1970) 4.87E-09 9.58E-09 0.508358 0.6149
R-squared 0.501484 Mean dependent var 2.60E-08
Adjusted R-squared 0.468250 S.D. dependent var 8.50E-07
S.E. of regression 6.19E-07 Akaike info criterion -25.66442
Sum squared resid 1.15E-11 Schwarz criterion -25.52837
Log likelihood 426.4629 Hannan-Quinn criter. -25.61865
F-statistic 15.08932 Durbin-Watson stat 1.825126
Prob(F-statistic) 0.000029
Null Hypothesis: GGDP has a unit root
Exogenous: Constant




‘\v

Lag Length: 2 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.065321 0.0033
Test critical values: 1% level -3.632900

5% level -2.948404

10% level -2.612874
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GGDP)
Method: Least Squares
Date: 01/09/13 Time: 19:13
Sample (adjusted): 1974 2008
Included observations: 35 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
GGDP(-1) -0.826237 0.203240 -4.065321 0.0003
D(GGDP(-1)) 0.282100 0.177646 1.587985 0.1224
D(GGDP(-2)) 0.283044 0.163744 | 1.728572 0.0938
C 2.694080 1.256069 2.144851 0.0399
R-squared 0.363643 Mean dependent var -0.092389
Adjusted R-squared 0.302060 S.D. dependent var 7.391829
S.E. of regression 6.175342 Akaike info criterion 6.586216
Sum squared resid 1182.180 Schwarz criterion 6.763970
Log likelihood -111.2588 Hannan-Quinn criter. 6.647577
F-statistic 5.904926 Durbin-Watson stat 1.924635
Prob(F-statistic) 0.002613




Null Hypothesis: INFLATION has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic based on SIC, MAXLAG=9)
t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.921653 0.0209
Test critical values: 1% level -4.226815

5% level -3.536601

10% level -3.200320
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(INFLATION)
Method: Least Squares
Date: 01/09/13 Time: 19:20
Sample (adjusted): 1972 2008
Included observations: 37 after adjustments
Variable Coefficient Std. Error | t-Statistic Prob.
INFLATION(-1) -0.642181 0.163753 -3.921653 0.0004
D(INFLATION(-1)) 0.252335 0.165153 | 1.527887 0.1361
C 9.860912 3.419460 2.883763 0.0069
@TREND(1970) 0.101112 0.120206 0.841158 0.4063
R-squared 0.320597 Mean dependent var 0.577150
Adjusted R-squared 0.258833 S.D. dependent var 8.665332
S.E. of regression 7.460075 Akaike info criterion 6.958814
Sum squared resid 1836.540 Schwarz criterion 7.132967
Log likelihood -124.7381 Hannan-Quinn criter. 7.020211
F-statistic 5.190688 Durbin-Watson stat 1.888779
Prob(F-statistic) 0.004767




Null Hypothesis: GAZADI has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic based on SIC, MAXLAG=9)
t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.806419 0.0023
Test critical
values: 1% level -4.234972

5% level -3.540328

10% level -3.202445
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GAZADI)
Method: Least Squares
Date: 01/09/13 Time: 19:22
Sample (adjusted): 1972 2007
Included observations: 36 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
GAZADI(-1) -0.821274 0.170870 -4.806419 0.0000
C -1.591575 4.172007 -0.381489 0.7053
@TREND(1970) | 0.043352 0.188629 0.229826 0.8196
R-squared 0.411815 Mean dependent var -0.219908
Adjusted
R-squared 0.376167 S.D. dependent var 14.87597
SE. of 11.74950 Akaike info criterion 7.845154
regression ' '
Z‘g‘c“ squared 4555.677 Schwarz criterion 7.977114
Log likelihood -138.2128 Hannan-Quinn criter. 7.891212
F-statistic 11.55238 Durbin-Watson stat 2.062569
Prob(F-statistic) 0.000157
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VAR Lag Order Selection Criteria

Endogenous variables: GFDII INFLATION GAZADI GGDP
Exogenous variables: C

Date: 01/09/13 Time: 19:30

Sample: 1970 2008

Included observations: 30

Lag LogL LR FPE AIC sc HQ
0 84.67809 NA 5.42e-08 -5.378539 -5.191713* -5.318772*
1 98.91536 23.72879 6.18e-08 -5.261024 -4.326892 -4.962187
2 118.3212 27.16820* 5.24e-08* -5.488081* -3.806644 -4.950175
* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)

FPE: Final prediction error

AIC: Akaike information criterion

SC: Schwarz information criterion

HQ: Hannan-Quinn information criterion

VAR Granger Causality/Block Exogeneity Wald Tests

Date: 01/09/13 Time: 19:51

Sample: 1970 2008

Included observations: 30

Dependent variable: GFDII

Excluded Chi-sq df Prob.
INFLATION 0.408025 2 0.0155
GAZADI 0.289763 2 0.0451
GGDP 0.364767 2 0.0333

Al 1.189767 6 0.0474
Dependent variable: INFLATION

Excluded Chi-sq df Prob

GFDII 0.162644 2 0.9219
GAZADI 2.570660 2 0.2766
GGDP 7.343437 2 0.0254

All 12.30618 6 0.0555
Dependent variable: GAZADI

Excluded Chi-sq df Prob.

GFDII 4.569231 2 0.1018
INFLATION 4.274425 2 0.1180
GGDP 11.44575 2 0.0033

All 18.00962 6 0.0062
Dependent variable: GGDP

Excluded Chi-sq df Prob.
GFDII 2.602738 2 0.0422
INFLATION 1.406784 2 0.0449
GAZADI 7.553326 2 0.0229

All 10.62293 6 0.1008
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Performance Evaluation of the Institution in charge of  “™*%

organizing the Beggers

Karam Habibpour Gatabi

Abstract

In this research by an evaluation plan, qualitative methodology, and qualitative inter-
view to review the performance of municipality, welfare organization, Imam Khomeini
Relief committee, and ministry of interior, in response to begging phenomenon.

The statistical Society of this research, in addition to the experts, and authorities of
these institutions is composed of these experts, and authorities of these institutions is
composed of these experts, and critics of other organizations in charge.

The result showed that, although to some extent, begging has a personal method, the
prevalent from of it is structural.

The other result is that begging in Iran has two different forms: One is the begging
profession, and the other, professional begging.

According to results the performances of these studied institutions have not been
successful and except for the municipality, which had a relative success in this regard.

Two groups of internal and external factors were causes, that these in situation have
been underactive in this matter.

It can be inferred from the results, that the institutions studied have had limitations, and
defects in all functions of achieving objectives, adaption, integrity, and maintained of pat-

tern and this has led to failure of activities of them in overcoming begging.

Keywords: begging



Review on the function of state-owned Companies admitted
to Stock Exchange

Sayyed Mohammad Reza Sayyed Nourani
Masoud Gholamzadeh Ladari

Abstract

The Execution of Article 44 of the constitution of The Islamic Republic of Iran, and
privatization trend do not necessarily com to end by the transfer of ownership, and it
is expedient that the Consequences arising there form are accurately analyzed.

This research is mainly aimed at reviewing the status of the entities admitted to stock
exchange in comparison with their status before such an admission, and extracting
the most important obstacles and challenges of transferring, and rending some pro-
posals for enhancing the effectiveness of future transfers.

The results gained by this research indicate that the function, efficiency, and financial
status of public companies proved no significant change in Comparison with the time
before their admission in stock Exchange.

On the other hand the experts believe that although the change of structure, function,
and financial status, and the efficiency companies assigned are time consuming, and
even may encounter with delay and some resistance.

During this period passed from assignment of the agents, some problems have been
detected which have effected on their functions, and financial status.

Keywords: privatization, function, Efficiency, and financial status, Teh-
ran stock Exchange, Ownership structure, Management structure.
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Study the Role of Information and Communication Technol-

ogy in reducing factors influential on the Incidence of admin-

istration Corruption in Deeds, and Real Estate Department of
Lorestan Province from the view Point of its staff

Reza Sepahvand
Mohammad Reza Esmaeili
Hamid Reza Khadambashi Emami

Abstract

This study examines the role of .C.T in reducing the factors influential on incidence of
administration corruption. The purpose of this study is to determine the Impact of four
electronic systems of Deeds, and Real Estate Registration, Accounting, Archiving,
and Complaints on Reduction of administrative Corruption.

This research in term of application purpose, and with regard to nature and method, it
is a descriptive survey research.

The statistical society of this research is all the managers, and experts of Deeds, and
Real Estate Registration Department of Lorestan province composed of 100 people.

In this study, classified probability sampling method is used, based on which; the
minimum number of samples of 80 persons was obtained.

Based on the results, it was made clear that issues such as facilitation of retrieval
of deeds,and documents, increase of responsiveness of Archive Dept, to related
inquiries,and reduction access of non-responsible staff to accounting documents,an
increase of control on accounting process by Electronic Accounting system, and also
increase access of customers to the required information, Using Electronic system
of Deeds and Real Estate Registration, have the most role in reducing the causes of
administrative corruption.

Keywords: administrative corruption, ICT, factor Affecting the Incidence
of Administrative corruption, transparency, E.government.
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The system of appropriate responding in governmental
management by putting emphasis on suitable governing

Vahid Arafi

Abstract

Responding is one of the challenges faced by governments.
Governments shall be held liable for their Policies, and action.

Any government requires a responding system, and this is one of the
necessities of democracy.

State organizations are established by and for people, and they shall
be held accountable.

In Islamic political system, although the powers of the government
are gained from divine law, the government, and politicians shall
remain respondent to God, but also it completes it.

Responding in the framework, of suitable governing is a good
guarantee for the state.

Management to move whit highest efficiency, effectiveness,
Suitability, future planning, and precautions toward acceptable
national objectives.

Keywords: Responding, Suitable sovereign, Administrative
systems, Governmental management.
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Tax and economic Development

Casestudy in Iran, OPEC, OECD countries using co integration
pattern and Var-panel

Ayoub Faramarzi
Hojat Hussainzadeh

Rokhsareh Mohamoudzadeh

Abstract

In this research the relationship between tax, and economic development in
Iran, and selected countries of OECD, and OPED are studied.

The result of this study during 1963-2010 shows, that there has been no
long-term balanced relationship between tax, and economic development in
Iran.

One of the major rescans for this can be found in the excessive reliance on
oil revenues, and the defects in tax system structure in Iran.

Also in 26 OECD member countries during 1998-2011, show that there is a
long-term balanced relationship, and a causal relationship between tax and
economic development, and tax has had a negative effect with economic
development.

However, the study on the selected OPEC member countries during 1994-
2011.

Using co-integration test of Pedroni and kao, show no long-term balanced,
and Co-integrated relationship between tax and economic development, in
which can be attribute to reliance of the economy of these countries on oil
revenues.

Keywords: tax, economic development. Granger causality test, Iran,
OECD countries.
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Areview on the status of citizenship rights in administrative
system of Iran, and it’s affecting factors

Sayyed Zia Hashemi
Majid Foladian
Hassan Rezaei Behrabad
Zeinab Fatemi Amin

Abstract

In this research, the basis of citizenship rights has been extracted from theoretical
fundamentals of citizenship, Islamic view point, the Constitution, and current acts
of the Country.

Theoretical frame of citizenship has been configured according to the said bases,
and research hypotheses were designed based on this frame. The method of this
research is surveying (measurement) systematic watch.

In surveying section, watch unit is «person», and analysis unit is «organization”.

In systematic Watch section watch unit is «letter» and analysis unit is «organiza-
tion».

Statistical society is formed by Employees, and client of two governmental depart-
ments of Tehran and Mashhad.

Citizenship Rights are the main variable of the research with two indexes each of
which were analyzed by one method. The results of the first index which is the cli-
ent’s satisfaction with the organizations services, and the observance of citizenship
rights in administrative system graded the client’s satisfaction as 5.7% little, 64.6%
Middle, and 29.7% high.

The result of letter in connection with environmental facilities the organizations
proved the whole as better level possibilities in the organizational environments in
civil status offices, Gas Company, and . Mines and Industries in Comparison with
other companies and departments.

Keywords: Citizenship Rights, Administrative System, Political Satisfaction,
Role, Job Satisfaction, Facilities of organization environment.
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Recognition of Economic factors affecting the attraction of
foreign direct investment in Iran, and the role of supervision,
and inspection in its realization

Hamed Naimi Pajoh
Ahmad Tavakol Moghaddam
Ali Karam Hassani

Abstract

Foreign direct investment, not only secure the capital required for investment
project in hosting country, but also accelerates the trend of attraction, and
upgrade of technology training, and the increase the productivity of human
capital, increase of quality, and standard of domestic commodities, the devel-
opment of trade with other countries, reduce unemployment, and finally the
increase of whole production in hosting country.

Considering the importance of the attraction of such investment, this re-
search, while analyzing direct foreign investment ,tries to recognize the di-
rect foreign investment, tries to recognize the economic factors affecting
the attraction of direct foreign investment in Iran during 1970 - 2010, based
on the approach of economic evaluation in simultaneous equation system,
while testing, and checking the existence or non-existence of any relationship
among these factors, and the attraction of foreign investment in Iran in the
framework of a dynamic study on the role of General Inspection Organiza-
tion, and in Particular supervision and Inspection in realization of the attrac-
tion of such investment in Iran.

Keywords: Direct foreign Investment, Iran Simultaneous equations
systems
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