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The main purpose of this study is to predicting the effects of fiscal policies
on greenhouse emissions in Iran from 1991 to 2021. To achieve this,
bayesian model averaging (BMA) and Bayesian vector auto regression
(BVAR) approaches were employed. The results indicate that out of 14
fiscal policy variables, the top five models with the highest posterior
probabilities were identified using the aforementioned methods. The most
effective models included variables such as financial asset acquisitions,
oil revenues, corporate taxes, wealth taxes, current expenditures, and
other revenues. Subsequently, the impact of these variables on CO2
emissions was analyzed over 10 periods using the BVAR method. The
impulse response function results revealed that shocks to the financial
asset acquisitions, oil revenues, wealth taxes, current expenditures, and
other revenues had positive effects on CO2 emissions, with the most
significant impact stemming from shocks to financial asset acquisitions.
Conversely, only shocks to the corporate taxes demonstrated a negative
effect. Additionally, the variance decomposition of CO2 emission
forecast errors indicated that the oil revenues and wealth taxes played the
most significant roles in explaining forecast errors, with their
contributions increasing during intermediate periods.
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1.Vector Autoregressions (VAR)
2. Ordinary Least Squares regression (OLS)
3. The Long run and Short Run Pool Mean Group (PMG)
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1. Difference-In-Difference Method (DID)
2, Autoregressive Distributed Lag Stationarity Model (ARDL)
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1. Panel Smooth Transition Regression Model (PSTR)
2, Computable General Equilibrium Model (CGE)
3. Multiple Linear Regression Model (MLR)
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1. Nonlinear Autoregressive Distributed Lag Stationarity Model (NARDL)


https://ndea10.khu.ac.ir/jemr/article-1-2383-fa.html

[ Downloaded from ndeal0.khu.ac.ir on 2026-05-14 ]

Y- axdo  1£+1 0 07 o lodd 10 098 / (Soladl (& jldne Dilids [ £Y

(BMA) &3 JM (S o5 Sl £
Jde gl&;:}\ﬁg‘:alaér.uﬁﬂizngl&::}l):;.:xkér,\pl{wtﬁ Jde oéls gl 5 OLlsslasl
&5l &G BMA) (65w Jube LSJ;J“K.L:& Alos g dxlge (a piie S 5 5 sldes ‘C};)
@JE})JO.L&.\JJTJ.:LSLGJQA‘)H@bﬁ,ﬁ@bﬁjsbd.uwticgw‘d#ﬁ}u
e plas G S oSole 188 Sl e ) 4 BMA 2s, (VWA 0K 5 zam) 3,5
;)b:}g-jéjwdgg;hd.u@Jsjajﬁlu}i;wﬁﬁimdslij:\uwgdsbjco&db}
b Olen Ll (S o Sl |y e o 2 S g e (6,5 o SSla (Y 00V 0L K 5 wle )
SO ¢K6) Wiz 3,4 Sdds (65w ey OV Lzl dlad g ool LS o (gAuC oo
QL@;&AJJwtv\f«);}aLghﬁﬁﬁuba‘JJdeﬁch)w\)‘o)Lﬂm‘b(V'\;‘
L5 okl Jde 3 L a8 1) it gl e Olsl A8 iy Jabean 35 o b Jube
- Sls ey 3 S o o 6 pesle SIS w1y SKie oI BMA i) oJl b il
2 il Slaw 5 Gl ST e e plad ST 55 e 03l Gl Ul ol @ S 55
3 1l ke plaS i g bl ijsoujrn)jb@cuu)\;ﬁtd;w\ &5 Lzl
‘_gLAJ:i.:A)m;da@;j\\);)};lbﬁxﬁriﬂj(q:@lingét_guﬁk:ﬁ)..u;fdnb
Yy crdblg.a.é) @L{) 1744 LQ\)&QAJ 6M) (om

o= pld s BMA s 1kl s 53 65T S amass L oY1) ol K 5 K
o) sl ana s 1y i Je 6,8 ke S 35T ((SGS 5 el Gla0 e £
Dsarmn Lo eyl 3590 3 s (5 DM (5 (sl 55,57 S ilen 35 55,57
ija\)ﬂ)_sb-uwjfjdm.\fu.ap:f; \Aab\bj\o.\.aT@J@QL&W‘l{deﬁ

LS

1. Thomas et al
2. Fang et al

3. Panahi et al
4, Magnus et al
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1. Danilov and Magnus
2. Auxiliary
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1. Akaike Information Criterion (AIC)
2, Schwarz-Bayesian Criterion (SBC)


https://ndea10.khu.ac.ir/jemr/article-1-2383-fa.html

[ Downloaded from ndeal0.khu.ac.ir on 2026-05-14 ]

0) [ 0ol p! 58 (CO2) (S14Ls G315 HLinl 3  Jbo Gl Cwbuw O 51w b

CST

CoP
NDPBS

NDNGBS
NDPB

C/FAOFIAY ECFACYE | /OYCASAA | /BYVOAFS | +/4+04¥VA PMP (Exact)

 /FAOFIAY EEAYE | OYCASAA | o/OYVOARS | +/408vvA | PMP (MCMC)

—FP¥/NF —FV/YYVO SEVAMTVY | FVEFEDY | —FVA/AYTSY AlC

-f7a/ ¥ ¥ -FYV/N YR -FYV/YVAN -FAV/OYYVE -FAF/YY SBC

Gaicd (S4Bl aww
SUVYF L Il sl ame VF o 5l 0 gd e sdaline (F) Jod 53 45 5boles
bso ol on e Lkd 8 2l sl e 8 85 Jlazl o 2 b Jl dike gy 05372 1SS
oPlal Sl (i LT ys o Jbo gla olls oSl glajine als &S Wingy sladde o
33 2 33 e Jleil Ol e cp SYL (6l)ls Ul aige Jube 487 Sl 0T oins 0Lis ((MCMC)
(SBC) (3 5ilss 5 (AIC) ST SleMbl gbajlas oll 5 cpl 5 osdhe .l g,y
oAl DU (b T s Jlo sla shls eShad (gla e Jali a7 053 5 dsl sladu
st)jst;Lhdv\.aJ.JS'A...:@J-MLAJAT)JﬂLA)ngl:-dusk‘bﬂcdd);j&gucé}j}

il CO2 ezl
Sl (gla e S5 0l 32 Sl 12 5 gl Sl el o8 s 6K 4 Oy 5 ate

.M‘OMOJL&L«A‘RJ#M‘JL&‘)‘J}QJ‘bﬂbML&ﬁjﬁdJﬁb)ledLﬂ


https://ndea10.khu.ac.ir/jemr/article-1-2383-fa.html

[ Downloaded from ndeal0.khu.ac.ir on 2026-05-14 ]

Y=Y dxio 11 07 ol 10 0393 / (8oLl (83l liuds [ of

Model Inclusion Based on Best 500 Models

| T A o il
|f g I|II ||||”|”';”|| 'V ! Mnf" "nn “” fH g

il STl
E g |'J It ,|'|‘|||||‘||“H;||b|*|
| I|' Bl Hlnlw llmlﬁm h|\w| M|';|h|| l{lnlﬁlII|I”\II|II1(|II ”

0 004 008 0.13 0.18 023 028 032 037 042 047 052 057 061 066 07 075 079 084 089 094 099

Do JMo 000 50 Jbo Sl S piio o 3 ) 10903
Guiod Sl re

505 6, it el 4 by e T S5 s e odalie (1) Jlsgai 55 &S sboles
Wl ool oo ) ke 3 ke 5 g pde 1 (ST s &K 5 i ol 4 b e
ol (guas )y PMPS) 'lade o Jlai=| Lo 55 45" o oo Ol 1) adbe o g b ) g
LT s ple s ol Gacsls 5 s 5 S i daT s ¢ Jbo sla o1l eSas .ol
o133y e o b ladie aan 5 sk oledl OUL 5 Cote g b L lad s aes o
Lieas CO2 il a e o 5,108 50 &7

O5STedilods glalid 55,57 BMA gy 4 Jsl e ey bl 5 487 ola e aalsl
b 4 CO2 Hlasl el 3 LT Sl 1L A dial i 2o e BVAR g, Sl eslizal U
S O g 3050 5B
(BVAR) (53w (S118 9 Ogaw 55 3095 Joo .0-Y
Jte 5 <l CO2 Sl Jbo glacowlw SIS 2o b adllls ol Lol Coia o7 T
ASTT ewslasl slag i dil o BVAR) (5 613 5 Ogem S 5355 (655 osliul 3 40

Codor 1y Jlez| Kl bty b azsly o 0 &y g 4 b Jke (Lo e &7 S s

1. Posterior Model Probability


https://ndea10.khu.ac.ir/jemr/article-1-2383-fa.html

[ Downloaded from ndeal0.khu.ac.ir on 2026-05-14 ]

of [ .0l p! 58 (CO2) (S146LuS G315 HLanl 3  Jbo Gl O 51w b

LR % d.lﬁ)»ﬁ\o»\.fb .\)‘) ‘JJ.A)J LSQ:J»)@ Q)ymhwﬁw\l@ CJ’.'.‘J" ‘uﬁ‘f\" s

j(\\)‘\bbﬁ)}}«éb(Y'\O)*flﬁ)("'\*)xﬂu“‘{jﬁﬂTC)wMﬂ aﬁﬂ&”)ﬂ

35 e g e (OY)
€02, = f(AFA,, OilR,, LET,,WT,, CUP,, O,) ()
LCO2, = La + B,LAFA, + B,LOilR, + BsLLET, + B, LWT, + (\Y)

BsLCUP, + B¢LOI, + U,
ataly e Olge 4 GlabdS glajlLasl v;i,\is odias Ol (LCO2 YU bl s

Uk ﬁ,@ LLET o T3 o2 )83 tLOIIR ¢ Jle (sla o)l ¢S ‘.:w@ LAFA
LOI 5 )l o, ﬂ,\is LCUP s Ul o2 80 LWT ¢ 3 gim ol
12 1 B2 B3 Ba s Bo 5 ol e iy ez Ul akaT)s L p—%)@
.,uj;a;;w&a@\rﬂs,um@g‘}méuﬁ@
Sl gl Jisw opl s .;,.:C\,ﬁ;\@uoyﬂu:.ﬁ NIWIFS> FRE SWEV JIRY 3581 55 S8
Ol il ¢ Sn o g 53 S Juls a5 6T s 35 SLaT o tin s sla e 2 il
Osn5T byt bl 05037 G 25800 Oly Sl e ST 5 jlide folus ¢ )lns
Uls 4 5T ST ST b edute DL 0503 BVAR Juks caigy 4y (o ¢ grazend

S o o200

1. Apergis and Payne
2. Chowdhury et al
3. Impulse Response Function (IRF)
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