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Investigating the effects of economic instability on tax
revenues within the framework of a macroeconomic
econometric model

Abstract

In the forthcoming study, the effects of economic instability on tax revenues are
examined using a macroeconomic model of economics. First, using the principal com-
ponent analysis method, an index for economic instability was created. In order to
study the effect of this index, firstly, the data on exogenous variables were calculated
using the predictive method using the ARIMA time series models, and in some cases
also according to the average rate The annual growth of that variable was produced in
several previous periods and then, with the change in each of the factors of economic
instability in 1395, the effect of this change on the intangible variables of the model,
including inflation rate, growth rate, government expenditures and tax revenues for the
years 1397-1400, In the general state of economic instability, the study of the effect
of economic destabilization is depicted by the model and any deviation in the trend of
moving the intrinsic variables of the pattern from the underlying process as a result of
economic instability on the variables studied.

Key Words: Tax revenues, Economic instability, Structural macroeconometry.
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