
 

 

 فصلنامه اقتصاد كاربردي
 1397پائیز  -26، شماره 8دوره 

 

 

 

  

 

 :ياسلام يدر کشورها ينظام يها نهيبر هز ير دموکراسيتأث

 ييفضا يافت اقتصادسنجيره 

 
 31/2/97تاريخ پذيرش:   10/6/96تاريخ دريافت: 

 

(OIC)Polity

OIC

OIC

JEL D74 H56 O57

(OIC) 

                                                 
     golkhandana@gmail.comدانش آموخته دکتری اقتصاد بخش عمومی 1

 

mailto:golkhandana@gmail.com


خندان ابوالقاسم گل

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 

(EIU)

(SIPRI)

OIC

  

   W

S

CNZW

ZW     

W = W(S, C, N, ZW)                  

 

Y = Pc C + PmM              

 

YPmPc

MC

ZS

S = S(M, M1, … , Mn, ZS) 

 

 

M = M(
Pm

Pc
, Y, N, M1, … , Mn, ZW, ZS)



 ...هاي نظامي در کشورهاي اسلامي تأثير دموکراسي بر هزينه 

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 

(M-1)

 



خندان ابوالقاسم گل

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 

 

 

(IV)

(FE)(RE)

(GMM)

MIL = F(Y, ∑ MIL, POP, Z)

i

MIL

YGDP

∑ MILi

POP

Z

GDP

OLS

(FMOLS)OLS(DOLS)

(CCR)

(OLS)

Log(Burden)it = β0 + β1(Democracy)it +
β2(Interstate war)it + β3(Intrastate war)it +
β5Log(GDP per capita)it + β6Log(population)it +
β8Log(Openness)it−1 + uit  

 

BurdenDemocracy

Polity IV

PRCInterstate war



 ...هاي نظامي در کشورهاي اسلامي تأثير دموکراسي بر هزينه 

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 
Intrastate war

GDP per capita

population

Openness

(FE)(RE)

Polity IV

PRC

OIC 

(MIL
GDP⁄ )it

= f[Ln(GDP
POP⁄ )it, (HEA

GDP⁄ )it, (TOB
GDP⁄ )it, LnPOPit , (NRR

GDP⁄ )it, CONit, DEMit] 

MIL
GDP⁄

(GDP)

(SIPRI)Ln(GDP
POP⁄ )

GDP

HEA
GDP⁄GDP

TOB
GDP⁄GDP

Ln(POP)

(NRR
GDP⁄ )

GDP

(WDI)CON

(MEPV)DEM

Polity 

Polity IV

(DI)

(EIU)

iOIC

(i=1,…,45)t

I

PolityIIDI

(DI)

MATLAB



خندان ابوالقاسم گل

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 

i

j

Yit = f(Yjt),          i = 1,2, . . . , n   i ≠ j

 i

i = 1, . . . , n

 

Yit = Xitβi + εit         i = 1,2, . . . , n 

 

iXit

n × k

βiYit

iεit

Yit = f(Xitβi + εit)

nβi

 

yit = ρ ∑ Wit

n

j=1

yjt + εit = ρWy + εit,

εit~N(0, σ2)

ρWitεit

 y 

AR



 ...هاي نظامي در کشورهاي اسلامي تأثير دموکراسي بر هزينه 

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 

yit = ρ ∑ Wit
n
j=1 yjt + ∑ βk

k
k=1 xki + εit = ρWy +

Xβ + εit  εit~N(0, σ2In) 

ρWitεit

 

yit = ∑ βk

k

k=1

xki + εit = Xβ + uit

uit = λWuit + εit    ,   εit~N(0, σ2In)

yit = ρWy + Xβ + uit  , uit = λWuit + εit    ,  εit~N(0, σ2In)

 

LMeror

LMlag

I 

II



LMerorLMlag

LMeror_robustLMlag_robust

 

LM 

LMlag_robustLMeror_robustLMlagLMeror

I 

II





خندان ابوالقاسم گل

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 

(LR)

 

HausmanLR(2)LR(1)

I 

II



LR(1)

LR(2)

ρ

(MIL
GDP⁄ )it = ρ[W ∗ (MIL

GDP⁄ )it] + vi

 

 𝛒 
Asymptot 

t-stat 
z-

probability 
R2 

I    

II     

OIC

II I 

Ln(GDP/POP) 

HEA/GDP

TOB/GDP

Ln(POP)

NRR/GDP

CON

-Polity

- DI

𝜌

𝜆



 ...هاي نظامي در کشورهاي اسلامي تأثير دموکراسي بر هزينه 

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 

(Ln(GDP/POP))OIC

GDP(HEA/GDP)

OIC

 

GDP(TOB/GDP)

OIC

GDP

OIC

 

(Ln(POP))

OIC

(NRR/GDP)

OIC

(CON)

OIC

OIC

GDPOIC

OIC

OIC



خندان ابوالقاسم گل

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 

Polity

OIC

OIC

OIC

GDP

OIC

OIC

OIC

 

 

 

. 

 

 

Abdelfattah, Y.M., Abu-Qarn, A. & Dunne, P. 

(2013), the Demand for Military Spending in 

Egypt, Defense and Peace Economics. 

Acemoglu, D., Ticchi, D. & Vindigni, A. (2010), 

a Theory of Military Dictatorships, American 

Economic Journal: Macroeconomics, 2(1), 1-

42. 

Ali, H., & Abdellatif, O. (2013), Military 

Expenditures and Natural Resources: Evidence 

from Rentier States in the Middle East and 

North Africa, Defense and Peace Economics. 

Antonakis, N (1996), Military Expenditure and 

Economic Growth in Greece, 1960-90, Journal 

of Peace Research, 34(1), 89-100. 

Brauner, J. (2015). Military Spending and 

Democracy, Defense and Peace Economics, 

26(4), 409-423. 

Chun, C.K.S. (2010), do Oil Exports Fuel 

Defense Spending? Strategic Studies Institute 

(SSI), United States Army War College. 

Degger, S. (1986), Economic Development and 

Defense Expenditure, Economic Development 

and Cultural Change, 179-196. 

Domingo, O.S. (2014), Do Democracies Spend 

Less on the Military? Spain as a Long-Term 

Case Study (1876-2009), International Catalan 

Institute for Peace, Working Paper No. 2014/1. 

Douch, M. & Solomon, B. (2014), Middle 

Powers and the Demand for Military 

Expenditures, Defense and Peace Economics, 

25(6), 605-618. 

Doyle, M.W. (1986), Liberalism and World 

Politics, American Political Science Review, 

80(4), 1151-1169. 

Dunne, P. Nikolaidou, E. (2001), Military 

Expenditure and Economic Growth: A 

Demand and Supply Model for Greece, 1960–

1996, Defense and Peace Economics, 12(1), 

4768. 

Dunne, J.P. & Perlo-Freeman, S. (2003), The 

Demand for Military Spending in Developing 

Countries, International Review of Applied 

Economics, 17(1), 23-48. 

Elbadawi, I. & Keefer, P. (2014), Democracy, 

Democratic Consolidation and Military 

Spending, Working Paper No. 2014/848. 

Elhorst P. (2011), MATLAB Software to 

Estimate Spatial Panels, Version 2011-04-11, 

URL 

http://www.regroningen.nl/elhorst/software.sht

ml. 

Fonfria, A. & Marin, R. (2012), Determinants of 

the demand for Defense Expenditure in the 

NATO Countries, Journal of the Higher School 

of National Defense Studies. 

Kimenyi, M.S. & Mbaku, J.M. (1995), Rents, 

Military Elites, and Political Democracy, 

European Journal of Political Economy, 11, 

669-708. 

LeSage, J. P. & Pace, R. K. (2009), Introduction 

to Spatial Econometrics, 16-24. 



 ...هاي نظامي در کشورهاي اسلامي تأثير دموکراسي بر هزينه 

دي
ربر

كا
اد 

ص
اقت

مه 
لنا

ص
ف

/ 
ره 

دو
8

ره 
ما

 ش
،

26- 
ئیز

پا
 

13
97

 

 
Mesquita, B., Morrow, J.D., Siverson, R.M. & 

Smith, A. (1999), An Institutional Explanation 

of the Democratic Peace, The American 

Political Science Review, 93(4), 791-807. 

Murdoch, J.C. & Sandler, T. (2002), Economic 

Growth, Civil Wars, and Spatial Spillovers, 

Journal of Conflict Resolution, 46, 91-110. 

Reich, G. (2002), Categorizing Political 

Regimes: New Data for Old Problems, 

Democratization, 9(4), 1-24. 

Rosh, R.M. (1988), Third World Militarization: 

Security Webs and the States they Ensnare, 

Journal of Conflict Resolution, 32(4), 671-698. 

Rothestein, R.L. (1987), National Security, 

Domestic Resource Constraints Elite Choices 

in the Third World, in: S: Deger and West, Eds 

Defense, Security and Development (France 

Pinter, London), 142-158. 

Russett, B.M. (1993), Grasping the Democratic 

Peace: Principles for a Post-cold War World, 

Princeton: Princeton University Press. 

Sezgin, S. & Yildirim, J. (2005), Democracy and 

Military Expenditure: A Cross-country 

Evidence, Transition Studies Review, 12(1), 

93-100. 

Solomon, B. (2005), the Demand for Military 

Expenditures in Canada, Defense and Peace 

Economics, 16(3), 171-189. 

 https://www.eiu.com  

http://www.sipri.org/research/arma ments/milex. 

http://www.systemicpeace.org/polity/polity4.htm. 

http://www.systemicpeace.org/warlist/warlist.htm 

http://data.worldbank.org/indicator. 

                                                 
1Polity IV  
2Economist Intelligence Unit 
3Stockholm International Peace Research Institute 
4Brauner 
5Organization of Islamic Conference (OIC)  
6Spatial Econometric 
7Abdelfattah et al. 
8Deger 
9Antonakis 
10Dunne & Nikolaidou 
11Solomon 
12Douch  and Solomon 
13Murdoch & Sandler 
14Dunne & Perlo-Freeman 
15Rosh 
16Democratic Peace Theory 
17Immanuel Kant 
18Doyle 
19Russett 
20Mesquita 
21Acemoglu et al. 
22Double Edged Sword 
23Rothstein 
24Kimenyi & Mbaku 
25Instrumental Variable 

                                                                   
26Sezgin & Yildirim 
27Fixed Effect 
28Random Effect 
29Fonfria & Marin 
30Generalized Method of Moments 
31Polity 
32Fully Modified OLS 
33Dynamic OLS 
34Canonical Co-integrating Regression 
35Domingo 
36Elbadawi & Keefer 

ارائه شدد  اسدو ب بدراي     (Reich, 2002)اين شاخص توسط ريچ  37

، حکومدو  2دموکراسي کامل، مقددار ددددي     کشورهاي داراي حکومو

ب بددراي حکومددو اسدد، دادي، ددددد  دد ر را  1نيمدده دموکراسددي، ددددد 

 پذيرد.  مي
1World Development Indicators 
39the Major Episodes of Political Violence database 
40Maryland 

اندد ا:  لل داني، بیدرين، بدن،لادر، ترکمن،د،ان،       اين کشدورها د دار   41

جي وتي، سن،ال، مالزي، مصر، يمن، قزاق،،ان، الجزاير، بندين، ا:بک،د،ان،   

گام يددا، سدديرال ون، مالددديو، گددابن، نيجريدده، قرقيزسدد،ان، ل ربايجددان،     

ان، موري،دداني، بورکينافاسددو، گيندده، سددودان، تاجيک،دد،ان، مددراک ، گويدد 

پاک،،ان، کامربن، قطر، چاد، توگدو، دمدان، انددبنزي، مو:ام يدی، لي دي،      

کومور، امارا ، ساحل داج، مالي، ابگاندا، ترکيه، درب،،ان سعودي، ايران 

 ب نيجر. 
42Spatial Dependence or Patial Autocorrelation 
43Spatial Heterogeneity or Spatial Structure 
44Gauss-Markov 
45LeSage and Pace 
46FAR (First Order Spatial Autoregressive Model) 
47SAR (Mixed Spatial Autoregressive model) 
48SEM (Spatial Error Model) 
49SAC (The General Spatial Model) 

 .شود مي لاين ماتريس ا: ضرب کربنکر حا 5
51Autoregressive model 
52Lagrange Multiplier Error 
53Lagrange Multiplier Lag 
54Pool Data 
55Panel Data 
56Likelihood Ratio (LR) 
57Elhorst 
58Chun 
59Ali & Abedellatif 


