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1- Vector Autoregressive
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1- Social Accounting Matrix
2- Conventional Multiplier Matrices
3- Decomposed Multiplier
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2- Integrate

3- Stationary

4- Phillips-Perron
5- Co-integration
6- Johanson
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1- Vector Error Correction Model (VECM)



.J\>|‘, sy dyji @\ﬁ—\ d}-".

s = ek o3l K5 e 5l 2,0 e

=Y Ya
—Y/ea¥ Yi

A Vs

=V/AA k,

vy ki 9
=Y/ Y ks

—/VY 1,

=Y/YY l;

s I

~V/AA Va

AN Yi

—4/Y¥ Vs

=Y/ k, 3
Al k; ﬁf
et ks ji;
—$/VY 3 1,

—8/¥A N

-V/64 IR

dal gt oy AL anils | 5olsd slae JMee i 6S
aiy b oplple Bl o) g adBs Spse pl >
el Jde 555l & wililea daly SOL 5 ) wg
Loy glas e bl 5pd e atl e
oals QLIS Y Jpdr j30gs,slis e a3l i)

juams gaasl el

5ol Ay slae (gl 0 gila g (Seililen O 05

Sl ey sl S ) eslizal b (g355LES eay 5l
e Ul e ol by ol aililon daly SO osms
e ol e p B a5l 6l et ]

Sy e et Agr 4B 3olsd lme ) eslinad b Iz

sl 0l S gladdy ilie gladiy u g3 &S S5 ol 4
(EI3WS it 09l B, Ad, slbas menal ddbe s Y e
).KJ:;‘ 6"”):"“:"’ J'l'L-’J". J':"':”
CE C Dy,(-)) Dyi-1) DL,(-V) Dk,(-1) Dya(-)
—/ 3 /Y4 VAN ./07 —a/0Y —/vy Dy,
(CAARD! (£/A) (Y/A) =\ /YY) (=+/%) CATAYY;

i glaasl el

.w\amwﬁj&)zwﬁod)b@mcaw

1- Maximum Eigenvalue
2- Schwarz
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Abstract

This study investigates interaction among agriculture, industry and services sectors in Iran’s
economy from 1959 to 2007. For this objective, co-integration technique and vector error correction
model (VECM) was applied. Data set were obtained from Iran’s central bank time series database and
statistic center of Iran database. The results of this study/showed that there is long-run bidirectional
causality among services, agriculture and industry in Iran’s economy. Also there is short-run
unidirectional causality from services to agriculture(0.29), from-services to industry (0.59) and labor
of services to value-added of services. The results provide an appropriate framework to inter-sectoral
policy making and sectors simultaneous developing.
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