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1. Measures Based on Exclusion
2. Measures Based on Trimming
3. Standard Deviation Trimmed Means Method
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1. Measures Based on the Whole Price Distribution


http://qjerp.ir/article-1-196-fa.html

[ Downloaded from gjerp.ir on 2025-07-12 ]

WY gy gy ol 4l o9 Sl
oliols slhls 5 delaze 558 o0 B3 &S ditea O] S n=mmaml 0T s &

FpoF b s il i (D=0 S g a5 Sueily gl A3 ity e Var() = 1

GO P B IP ST d’:".'-l'“ j.:) O 5ol
T = 331y % dntimy @) "

O e addlas sl 53 Sl e idn(j)"h(t—j) Pl 5ol S andllas j3 4l po5 Dl Hlns
0

025 2 4l s al o8 SV ST a0 Jaddl oSe ol 5 5l e3lisul L VAR Jbo o
Q\J_J:;w:4;&:4§¢M|;>T,'tv_<\>w,ﬁw@u.@uuu}uﬁ,\:J):“,udﬁfa,'i.ut
sl 4 e a1l LS o Lee yl @) Libpe SUL 5 35de 0di (5SS 0y 5
ST Gyl LA (s O )leay Aslgad OT a1 51 o 5 Bsdon oy 5 53 SYD]
5 2 G AU b 5 S5 (g (WSl ol SNl 5 S
Ll 355000 o 31 e 3 A8l gn 3 9doen 5 5 w0l 8 SIS NP N Pk SRR
3 G508 o ota 3525 b gl ) Bl dal g W5 g seme ST L WSS S

(o515 Sl ean Sl

Ol SLaiBl 50 4l pygd (& w50 )lil P
W3Sz s aler I Calisen (sl s 4 Ol slasil s b oy 5 (58 03Il 4 o ol 5o
ol o 513y SVAR Jue 5 3o xS0k il (8055

O35 T 90 4 4k pogi S p oIl N -F

Olsie Cod i (ol Sl 5l (30 Ao )3 3 50 M| (5 O Gy b 1 B, 0l 5o
23 e 5 o3y Vb S o Sl o Al o (3] Copoms ¢FB1) 555 0 Lo w05
o3lizul b gy ool ol 01l sl 6l 4l o)y 5 (et L aealos 53 (S 0 g ) S ) 5
Wl ol b 5 el ie (WWAYSAYAY) Slejoy 9 dlale Sledb! |

1. Impulse Response
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