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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)
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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)
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3. Impulse Response Function (IRF)


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

[ Downloaded from ndeal0.khu.ac.ir on 2026-07-01 ]

Y=Y dmio 11 0T ol 10 0393/ Solaid! (63l liuds [] 08

SRR Aoy Skl sy £ S

N Pl Slos> S il Sl B yuiio
Slade Slade oo

S YN | BEEYS | B/YVAYA | YRS | 8/FsVY | (CO2) laleS sl 8 Lasl r;:)lix
— /AAAF | OARER | AAMBAY | V/HFFAR | VYT S sl o lls  Shas ﬁ)@
SVBAYE | OVVEAA | AZOVEY | VAVES | VYYRY S teT s (.-J_th\!
SAMNSE | ARAYE | OANYEBS | 1700048 | VV/SAYY S ol UL ru_JKJ
SVANAVY | OVV/BA0A | S/AVFED | V/CAYDD | V70440 CIPY SCHN r:,_)li!
—A0NVE | VE/ASVY | VO VEAS | N/ E8Se | AF/OFY. Gl gl , ﬁ,@
SVVESPAY | OARNOY | AOYOVE | V/CAFYY | VV/AFOA e, L r:;_)tis

G Sabl :rw

Wl $10F Sl (515 (CO2) sl6snlS a3 jLesil o2 )& o) gk pmalss bl

Sole 4l 4yl 4y 4 55 bl O/YY OT Jldie Jilito 5 #/5F asls oyl Hliie ;STas
23l Ll Rl E VU pslie G 4 zie Wosls w55 ol b e Sl G
Y lae Ol il G a8 e e s e (S e bl
Shas ‘._-UKJ el IS Gl Lasl glaesls 53 g5 B SaST, edzasolis
ool ol e STl Ll V0P e sl 5 1IN ke s b gla o1l
okiasOlid polas STa= 5 Pl o oL alols il o MM OT Hluis Sl 5 1Y/ F
Cis T s V;i,\is el Calbes gl 3 53 Jlo gla lyls ¢Sas 53 x5 b6 glac s
Al A D OT Sldie Bl 5 WIVF a5l ol Hldae STas o5 VY Ll 2Kl
Sl g 4 Yozt & ol i daT s (Glaosls 53 oo Sl 0dasOLE VY lne U3l o
SSla Slls s solal SUL 03,8 sl (S Calitee slaeyss 03 i e
ANY OT Jlaie Jild 5 WWAY Lasls ol jldie ST .Sl 1/00 Hlae Oo il 5 11/%)
0Pl DU Ol e 3 odas (o sl sz OLES Hlude Blus 5 STl s s 5 alob .l
e K N P VAR W SRR I CP S CH N PIREIC ICIU g P
OLEs esls 531y gz 55 BB Ul g V0 A Hlne ol asil .Sl #/AY OT Hldia 5l 5 11/04


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

[ Downloaded from ndeal0.khu.ac.ir on 2026-07-01 ]

00 [J..0lp! 58 (CO2) Slabals” sl HLG1 9 S S omwbuw O ST s

ol sy 028 sl b I Gl 55 Oli 4 LlF e oS das
Wl VOV 0T ldie JBlas 5 VAP Lasls ol jldie STs ol VW/OF Ll oSl
Gl 50l S S Sl Loy 53 Jsme Sl i 0t Olis V/0F s ol il
olasOlis 1/0A Slae ol sl 5 VAP o Kbe b laeT,s il ﬂ,\f\s Al S Jb
Dlie Jolas s VPN astls i ST ol ke Ts e 5o g5 BB slaslis
el e s heTs e 53 a5 BB i sdasOlE palia ul il e ADY OT
¢« LWTLLET (LOIIRLAFA (LCO2) oo ool (sla uize 31 <K o Ly alsl 3 puioean

C,.wlaM r.:..uj}:.:\?" U\Y‘V~ A.JU:.A -5)‘}‘ LS';LA) o_)jbjb (LOI}LCUP

. year )
yra' 1 AARE IV
YAy VYPVY
VYas VEVY
TN VYPVE
VYa¥ YYve
yray VYV§
ey YPVY
1Y) YEVA
TN VYV
Y¥AQ YFA
YFAA YFAY
VEAY VFAY

YYATF A YFAETAT

e \/QQT LCO2 LOiIR LLET
— | WT e | O e— | CUP e— | AFA

Voee GAFYe Jlo 3l Jow Lol (Sl piio N5y duslin .Y 515405
Guid Sl 1
opisa 5 il ol 31T st LCO2 & Sdl 53 0l g go o)l goi gl &y 4o 5 |
(ol 4Bl 2531 o Do sboas (o3Laml glac b 5 (6551 o e il 3L e slaans s
PLAFA 555 o odalie ool oalamil 3585 b o o 053 ile idle (5 55 i 2
bl 0l dsb 3 Jbo sla olls oS 2l 531 Sl 457 054 ol jab (63520 (55, b 3o
odalive b Ll sy ok b (g3lasl Ol o gladlo o350 e & 5 53 Sble s ol ol


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

[ Downloaded from ndeal0.khu.ac.ir on 2026-07-01 ]

Y=Y dxio 11 07 ol 10 0393 / (8oLl (83l liudzes [ 01

Ol 5 O Slgr Cd Ol ii L i &5 Conl g 5 B UL g (61415 1 LOIIR ol
A 5 Mol sl o b Ol jan Y gene ey s Sl (slae 53 305 Byl 0141 sl
53 0T (il 31 a0 ot S5 Sl @ Ll o531 iy s LLET Ll a3l 55 28 Syl
55 LWT sl UL el s b SUL al 328 (st Sl oSae bl 5
S 18 55 ek 51 G365 ga OT (2L (531 5 s on OLES 1) (o s DL s
L 5 (53 g e sy LOUP L ) goe Sl G slaanlin b 3 5 4 gy 5o
AU Cou Wlg e etla ) iyl Slgs ol glaan ja Rl edzasOlis 5 3l
w a8 5yl Slug iy 0 LOLLAAL oylsl (slaay 5o 5 Laaill oo jatws 5 Gsi> il 33l
.s)bui:w&g.xﬁ): Gbéjutjmgbﬁféh@p)djs s SadeT Hs Cond g
g2 orlin (Sle la it 23S 185 51 353 (6 o sl )y oMo clakiny oy ol 1l
2beie @2l ST Sl o i 5 bl gladis IB 5s 55 0 e o
& o Sbb 03T .0-F-)
3,8 N F oo 3sm Bz gLl O3 O3S 55T 5 (6,8 sl g 55T 50 43
ok o3lital Ea s (Sla e bl (o) S L pend I (S5 05051 I s )
!

B o 2bb (g p @0 Jou

doms JIl 45 o Jol&5 (Gt b iio
Sl olaie | ADFosleT | (gl slde | ADF okl

I(1) -Y/Av —F/FV -Y/44 —\/0 LCO2
1(2) -Y/48 Yius —Y/a8 —V/% LAFA
I(1) -Y/48 -V/%0 -Y/ay “VAA LOIIR
1(1) —Y/48 ¥y —Y/a8 —/+8 LLET
1(1) -Y/a8 RN -Y/88 —\/vE LwT
I(2) -Y/48 —¥/00 Y VY LCupP
I(1) -Y/48 —AAA -Y/48 — /a0 LOI

34800 (S4Bl :xke

1. Augmented Dickey-Fuller (ADF)


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

[ Downloaded from ndeal0.khu.ac.ir on 2026-07-01 ]

oY [ .0l p! 58 (CO2) (S14LS G315 HLanl 9  Jbo Sl O 1w b

O Nt 3 pAe (a4 b oS A3 on DL (D) U 03a3T s
g Bl g T 1 (6,8 Jolis eSS b cla jiae olad 5 o 5 6T 5o IS ¥er
O Ogoil .0-Y-Y
rezmen 05037 51l L3 Ll (6,8 Jbli b T 51 pam b ite bl (o) 3 4l
alarly (LU (gla iza 51 (5 1 39 s L LBl 35 3 g g Lo it memen 8113 pad 03linl
G bl 3 5h oo Db SIS D B sy S 5 Sl 13 a ke o Sodkaiy
polis ST 5 Adprgee S) ome Sle L0 505T 31 mammen lajls p pand g pila g
33 0t 5 o S (Sla s 1 31U s 43 Lo gy o 5 F pdor 15 5 oo 030kl Ao s
Ao e Ol 1y 050 5T

oo g0 @ S

(hax) 2329 2308 310> 0ga3T (erace) 31 o 3831
Jlos! Sie | sty Sow it Sldo Sl sls g 1w
osbeT ETCIVY ol EIC VN
e Y /5T None * e Ya4/8y None *
e MY At most1* eres \WS/AFE Atmost 1~
YN VA At most 2”* ey Q0/5% At most 2*
CAV¢E Y/ At most 3 PPV FA/FY At most 3"
VAR VE/B) At most 4 J/VROY YO/fY At most 4
YRV /%Y At most 5 VYVEF 14740 At most 5
C/YRAY V/YY At most 6 C/YFAY V/PY At most 6

G0 (Sl e
Q}.&)Tﬁ ltracedj").T 95 A @b u,u\.w‘ 2 cJ}j:o.a =N (%) Jjub- B &S )j.‘édl.a.&

Amax Q}“)T B L;l‘jg"-“’ )‘JJ'Z aw D99 9 Atrace O}‘)T )2 @‘Jg‘*" )‘311 )Lé’: S Amax
oyl 3lda 4l Y gone 31 09037 4l ar g b s on Aa B ke (sla e o

J)‘JJ?)LAJ:&LOU;;M)\J})L&?C,.cfu\j:@cd‘jb@‘M

1. Johansen - Josielius
¥. Co-Integration


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

[ Downloaded from ndeal0.khu.ac.ir on 2026-07-01 ]

Y=Y dmio 141 07 ol 10 0393 / (Soladl (83l Dliudd [ 0A

4}.:.@45590&:3.0—1’—1"

b5 bl Jde 4By aig 455 Obsl VAR la SI aads s ol ol e 5 (SO
@b’s‘fa};@a;u@\%ajjL-,w#:L;\ﬂ(SBC)@ﬁ—;)\j;)Lguj\;;\.uau“rf;\.w
el 0 E 031y Olas (V) JJJ:- BE) Qjﬁ)T U'.'.‘

dng 489 Job coni ¥ 9o

HQ sC AIC FPE LR Log L Lag
AIVY MRS ASY V/¥re—0 NA “VAANS
s % —Vves | o/fse-y. YAD/NO YA/$4 A
—Y/85* N Y R IR Y-SR L B 7 VAD/ Y Y

Guicl (S4Bl 1 xuw

il e Al 4By Ol ge 4 g3 addy a5 Sl Ol Ol s 5 el oaT Sty

(BVAR) 3w (S18 9 Ogamw 5 3095 S .0-Y-£

2Tl Sy w5 T e S wb ot JE b sl 2 4w BVAR (gladus
35 ol 5338 oo ol (slie pmls 3 g eslizal Juke 53 (i 26 g5 ) Sal bl
S o Bt 2l sl Dlsy 5 ool Coeal S BVAR S dute 55 ey w0 53
o C 5l 5 o T g din ey W g 8L Bl ST e s 3 Ll5 oo Gioma
25 dsde 534S 545 e e3limul Jibe e (gl V(s Jo ) 5= e 5 (Sl s Jbo ) 1

] o.f\..v‘bjf Afb‘

. Prior density function

. Posterior density function
. Likelihood function

. Minnesota

. Normal Wishart

. Sims and Zha

. Normal-Flat

N4 o U AW o —


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

[ Downloaded from ndeal0.khu.ac.ir on 2026-07-01 ]

08 [ .0l p! 58 (CO2) (S14Lus G315 HLanl 9  Jbo Gl O 51 b

Je Sl piin Joglor 0590 O Sw s A Jau

LOL; | LCUP, ;[ LWT,,; [ LLET,y; | LOilR yq | LAFA ; | LCO2¢ 1 | oolitel 3380 ooy o6
fa5 | vey /8% &/ Y/YA V/OF Niai G goo e

AN | sy BIVD S/%V YA YALZ oI5V Soles s Jbe
FAA | ¥ /88 5 Y/ VI /%) (Coles s Jbo ) 5= jemm
FAD | ¥ /a8 §/9F /Y \/¥$ /%) (s Jb ) 15— sam
A | v /88 575 Y/PF VIV /%) s I ke

i Sl e

b mb 2 odd i palis BVAR ladis 55 & ol 51A) Jolior mls 4 4 57 L
S 4 ¢S5 95 Shas i o5 pled LCO2p4g it )3 358 g0 adeiia ¢ gadls 5lis
2 AESG 5 VOF Sldie b b gus ate i U 53 LAFA g e 5550 53 ils 0/8) 2815
S5 VYA Hldie LG g ais pden 6 2 LOMR g it ol VBV (Bl Ik b as
(&5l 3 b ) 1= msms w6 5ltie ULLET g oite 51 ol Y/YF (lg Jltin b ceies oy 5
o5 pled LWTpyq e .ol o5 P19y Al Jldie 4 &S Uij o meis ) F/OY i
Sl s e oy, b LCUPg ke 53 515 0/47 ol olie 4 ¢S5 (65 Shas i
~ o ey B LOLey g pite (gl Sl ¥/Ve (bl Slie b peadsd 0 S0 5 55 1/9Y lukde L

sl F/AA 28l g 5ldie b cpadd o 5S35 /A Sldie b (ylas s Jbo ) 1
e O e o a e L S Gl Sadile gty Ol 5535 (oo 2 S et
Jorll oSe w6 1 T o g RMSE st L Sl aslitanl b s 53 55 g0 030l Lallast 0

sl Gy 5 BB OY) daly & go 0 ol ol 33 8 e eslimal ST

— 0 2
ZZ":#O [yi,-,_-+h_E(Yi,1:+h |Datar)]

RMSE =
T—h—T0+1

Y

et GBI K 2 2y A h=100h =13 so bo Bl sT+h 55 L 5L
b"’t""c‘}:L;‘j’ RMSE u&bﬁ)d)d}))@\w;)‘}wuﬁ)w)j.))yrﬁb
el o o303 0L (B = 1,2,3/4,5,6,7,8,9,10) ot sl 5 e

1. Root Mean Square Error (RMSE)
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