[ Downloaded from gjerp.ir on 2026-05-28 ]

M oylois golaidl gbcaslow 5 b iwg}s aslibad

YEO-YSA amiio MYAY (Lo cpideid § Cony Jbw

Ol el Golmd 1y 9 (819 SN &5 (> pé T ()
2o JESI Ogaw 575 2,595
(Ugions 0t gi) duog,l oKl sliazdl 09,5 kil
h.faaljou@urmia.ac.ir
Ol 515 Jom,
4ol oSl sladl (638> gzl
nazari_sefidan@yahoo.com

S 515 S ST g LS (b Ol 4 (o gy 5,1 28l el sl (i (slaey i
oLl STy Jlasl ol 515 e Jgr ol 381 e 31 ASTE et Olpsl S 0 uSTG
gw)ﬁj_.,z\,.umﬁguu_.ﬂl,g_ﬂl,;.u;v_ﬁ,tré.\__{‘u;,y\,;,\tjum&@L;)t,,.;‘5uﬁ,a
43 WF TR0 sladlo (b oS JUSH O g S5 3,555 S oalitl b (65l 515 2 o881 50l 5 (a8
IS ol 315 (Bl 55 5 et 1l s S5 )5T 5l Jole s il o b O 0
35 e b W gl E s ol 00 5L a8l 5l F sl e S 1S sl o
famme (AS sl a4 s gn OISl e Wl 43 8513 0T 3 3Ll 4 3,05 (o5 4 e S5l
§ e o ol B (6l 515y i 1 ps3 55 53 5 Sate 31 Il a3 03 (8ls 5l ¢l s
CM&H;l.g_mlul;‘_;)L,,;}l;ﬂ 55"";‘(‘J’}dﬁ‘ﬁj)ﬁsl’."’u‘ﬂ”'u"zj}:“)tf%‘i‘fé

laesls ol 515y (e Sl pas w5505 5 e S Aol e 5s 05 6ol 035 5k 4 )s il b

C22, F31, F32 JEL uwaib

B 5ol F 5 Dl JUa) Ogn S 508,02 315 1S 0 315

VWAVIAYY 25y e WWAV/A /YD 13l 5 )b


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

WAY (ybano) AA 0 Lo roiindd 5 Gt Jlo «50baidl locusbow o b sy alilad  YEF

Ao )
5 OIsls I oo Obe sl 058 a b 55 el Sl sl Olsie 4 0T 5147 )l I 5
S ool 5l by 5287 (65lad Comdy gy g2 55 5 Ml or e 093 5 (b s Slpslo
@3LaBl Cond g 4 Ol oo 535S 5 (6Ll 15 Camds () 2 b Bl o3 Sl ls) 2
Sl 15 05 pe e DI OLSS ags ST g Ml 4 e 55 5528 0T
ngwb\j@d;@bﬂer«f&:a\43..\;&[{@:}5-)}*5:\.@:5\;*@)
St Sl 3 5428 ST (galaBl b, b Ele l onl 5 0 OIS sl | sl
e SOl 5 Cand s dne 5 J 5 (la, 5287 o seade (s (sla, 5587 51 (65l
35 S 039 5Bl 555 555 00 et 4 OIS 3Lal oces Loy s sdous 5 L i
G STy ol o Sas 5 3,55T o0 3505 4 5558 &K slasil (gl 1y glodtas ISin (g5l
p@d@)uoﬁcjsﬂl}é\@&wLgﬂfa\ovu.ulija.vbi:l{aib&)ﬂj@wp
A Sl Ol e o 0T Jud sy (BLSI L Uil ae 4 o8 55l s o, &5
il S

55558 pa Jla s S lacnln ;3T S g 4y 5287 o S 2550055 0
55500 Sl bl OY o b o a8 sl 5 J gy 500 s (b 51 e 55l
St 3l dn 5 Jlm 53 o) 5587 o e s 538 ST 53 50 35 e 6,8 (e 513
@l,aucbj@u;sl,\f;uﬁ& Olge 4 5059 (& ke Cuatl ghyls (6 15 Cnl
Q\fus;)\j;\fﬁ‘upu\;du\iuguu};bt@;;\.updﬂuuzsu;)lu
3 Lisd 0 2yt Ml Sl el 5151 5 5 Dbl g U bob ) Sl ol
);p@@)u;}%pﬁpu:ﬁa\f%,ﬁfld\jauglﬁs:b;;@;umﬁ;@


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

y¥Y w0l Gy 3l (2819 5 E 5 bl Sl owyy

S22 S5 g ke OB 515 s A5 ST cplie (a0 e e sy
255 s

S e ol Sl e (50T s (S e ol aallls gy 050 sladle (b
Al o WF e 5T ladle 4 b g je 48T Sl S5 05 —VOFOV/FY 5 OFAAV/AR L il
odd S (6o 51,5 505k )Y 05 AVP)AFAF Tl 55 JLe YV 51 s O ol ol 515
) a Lb Ll 03 5 dile g O 2l (Bl (5580 (b b 53 S8 015 gr 45
Uil a5) Slsyly 2alST s an 5 i (olas L0 O0did Cote ol 6 55k a5 4SS
Ll o3 g (Ol ysleo

S 5 el (6l (STl B go WIS (5 )l 15 5 50l ek Ol alal) ST
GRS 4 e (e J s G201 LS LT 48T ol Gl Jhall s sl Bl (s et |
oS e oy Sl Slay 2 e s s a5 5o 4 Gy $255 0 6ol 515 6 S
Sl 503 Sl JLis dul 0wl 03525 (5l 515 s el ) 5 ks S
5 e 3 = 33 SO (el 5 o) LBl (s)las S s
03 3 (531l OV (sl e 50l 5 D ks S OS slal 53 oloms o 55800 5 0
j‘gT,_:J_)J4_3‘JJW‘J.(L&JFJLéwﬁj)‘éj@Ub}S@‘&)QT@d‘.@‘
g La Sl i an 31 (K e dms oa 13 S St Sl yls 5 Slpslo b
ol 515 S 13 (50558 BT ke sl bl a5l F 5 e (S5l 15 3 ook
ORI O LS Oy 1y 6 S ol WS n GOV E 5 GRI30 e I 2500 2alS L il
LthYKQW&‘JdL&YKQM;QU)‘%}Ajaﬁwéhwmﬁwj)‘tj
3525 OLSGl ol g5 0l b33, (oo (60l 315 350 sl Sl 53 5 0kd oyl ailie
S e dsy S5 RS Sl s edd e 5l 515 500 5 s M8 SNUCPLIESIE
Sl GOl STy &5 5 S oLl (ol 5 4 015 oo e (615 055 o plesl L (55l

58 ) dims s Sl 555 0yl Coale 5,1 55 Ok a0 (sl 5 Ol ysle)


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

IWAY (b AA 0 ylod roiinid 5 Conmt Jlo ¢ 50Uaidl glocaslbow g b sy acbilad  YFA

Chn 5525 LYY Jl 3 0 0T ()bl 515 08 iy (3 b 51TV o gl s s
35rs Ll a8l e 38 aa) nl 53 (Sllllae plnil el 1AVY Jlu 3,V 25
Ol 03 OFAD (Cded ) Sl sld Sul admie VUL (g5l 515 s 35,0 tals
OT el Sl 31 51 d g o) kST Sodeoli 587 Ol 31 6K 55 aws Oliioes Slalllas
ilazals

35 Lol Slad o Oile ol (5 5 b 0258 g0 0L (mad Gl 4 OT 51887 s 3!
§ere S i glaload jgalS Sy J s YIS Ol sl 55 § yoes ny
sodcd S0, ol Jsm cmm p Slpslo ;s GOl a5 5 ke Olsyly i3
548 GOl O S e e FI 3 8 o B8 e J gy 2 3l
Sl Lol (Ol yolo 0 S0, Ll Cog ne Lg)\.kia;\e\.zc\fp:;!): I ds5
Sie 51 35,8 e Silayly malS 5 Slpsle Sl o ge g odd 5 ke Jsls Y
(oad S0 Sl Lol e 1 aS ol e Gl J1o s oo (5l 515 53 2500 s
Lpss 5l s s o i) oo (miomie B 53 Sasli S 53 Ysmms i 1S oo el
S0 s 250 2 Slallan S 5 5adas o 5 Sdadidy 3T S - Jlasl b b 4 e s
Bl o Sl by ol €l (65l 515 e Sl Sl (S 3 5 ke
s ol ST A1 5 -dUob il esd b g Jbe sl ias e OLE 1) (g el
et e (V) O 5 g oY 0 L) Al e Cte )l 15
58850y 5Y 00 ) il e syl 15 iy i) el e 25 51 ST Sllkes
oy ol en

1. Goldberg &Wiske Dillon
2. Marshal-Lerner

3. Narayan

4.Chiu et al.

5. Chinn

6. Wang et al


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

y¥a w0l Gy 3l (2819 5 E 5 bl Sl owyy

35 2 s 50l 10T ST )y bl dlie Lol s (G Eolo g ax 5 L
B 3G Hesliwl U 5 (dead oy o 4 WH WAL gladle b Ol Rl (65l
el O JLis 4 2an i ol 47 oo s iomen 3l o oS JUil & 5 5
5 GME 3 IliT i imas § )l S olend 515 2 15 s odls 5 5 o6 il o
Er Bt ez 02 O 1) pol anlllas (55T 5 Sl jir (ol 515 (Al )
Wil o QU O g S5 3,8 55 51 olizel b (65l 515 2 2815 5!
£33 Ui 53 chodia Sl g 4 LB o Doy o bl Geid ailel bl 5
i By p s iBe 55 el ol 03 5T el plasil sla ta s 2 (6050 5 6K Sl
L o 9 3l peletl s ol 5 i oS 4 poler RS 50 o (B GRS

2 sher AN (6 S S 5 Gy par

S o .T
Ol Sl o 253 o0 45513 3 (5L 51,5 5 50 #53 L) gy 4 Ml Caad ) 5
s n w13 5ol F 5 a G 55l 515 0ol DSl 6 b se 5 G

INEH 9o iy blasl-Y

o5 S 3,855 L s 658 o s 51U 5287 oS (o)l 315 5 5l & om b))
o e g 50 S 4T ol Ul gl gy Jis 5 0e Ja 3,8 o 513 g
;,),_pﬁ\ﬂ,'@t)u)};ﬁ@lﬂw\;lJLMdt@@g?;)b@wjyﬁ&,{u
i (Lol JLs 4 by OIS il (5L 515 2 Uy A5l 28l 5T pe

Hsh 6 5 a3 Sl 6500

1. Smooth transition regression


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

WAY ybano) AA 0 Lo oiindd 5 Commmst Jlo c(50baidl locawlbow 9 b idsh acbilad YA

R g T PR
S e 555 6 Uy 50l AT 350 e e ) e 4 2S5 S0
e 3 e VAFE) 515 08T ULyl 5 AT o 5 i 5,055 ol 03,03 (ol 1 5
S ame Lol Loyl 5 Sy ol il i 28 (14F° LY 5 (VA1) 0 el o 55
SLaYIS Sl g 5 Asls YIS Slyslo gl 4 e sla iiS 48 A8 o 55 5 545 o0
Sl A iy (63 LB Ol e 53 Sl i ol ey ks A8 LSLIST ol
oy o (el Slaad )3 Ol iy et ()l 5 (s Glacad s O als o eR
I 3ol 8 ol8in S8 015 o 228 3,055 bl 135 0n Sl 5 Gl
13 g0 &S S, 51015 0 1y sl i 33 il o J2alST 5558 S
SIS e ds e p Slayly g 0l SO b Jg e Sl sl i ad 1)
Db 3550 )5S (SHlad I OAB S o ge Cead Sl T 53 350
Sl e Ll Slyslo (Lol b, (sl s YIS o 15,1 L il 51 -Y
jtﬁ,gaﬁ%}ﬁw,;,a.\,:,:,.su;)\j‘.,,p.@\;)u&w\so.\,:;o\f\{
Sehsr Gl
s dmy 5o G E 5 GRI B M 4T sl oo 515 (ST g Ol
S5 ) Conds oo Sl dny e 5355 0 Fh Ol 515 Sy Ly 4y 4Bl a8
e Sl 3 5 ek e S e ol VAV sl 5 a8 5 ) i

CﬁMJL&J‘A{@)ﬂ)J@‘@MaJ‘JQL&JJl DL@[J(\)J‘))AJ))A{&LM‘J)J&A

1. Elasticity Approach
2. Alfred Marshall

3. Lerner

4 .Robinson,J

5. Machlup,F

6. Krugman P. R., Baldwin R. E


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

Yoy w0l Gy 3l (2819 5 E 5 bl Sl owyy

Foamss S0 (6ula 15 Cand s adsl 048 5 (iS5 b Slsyly s gl 4 )

el 0k 0315 L (1) ls ga 5302 3La L a7 das oo 55 () o) g 4 S A3 ol

T P

Gl ol ony o Jan (2000 0Bl il Santly

5 — : - . s
el cim AT e fa lay NS e L L T

Sl Sl 69y 2 I ) (g endi e il SN laged
020 (ao) 15l

L 0T VAV Jlu 53 (Ko ST dd (gloduily 4 joete Soke ol 553 ldie y Cond il e
mygmx;g;@l;)\)v_?a-job:uﬁp@.uol:;):@")pg..\:ﬁu@@m
Sl 15 0l s el ol s Gl Lol i 51 1 Cad 51487 (5 kg
OB IS O e o 5 OS5 o Lo LS L edlo o an3s 8 (oo Dnols S )
13 LAV s s il aad 5 3l il 5 O 35 5l (65 e el oSs
S 0 3 4 E R SO Sl Land s Lulg 5o Lisd e LS
S -Jlok byd.r-1-y
@_,;fw_u:,_um_w)u_a‘tﬁg;_‘,:;;\‘\s;)l;@l@j»,«{dxdzj)\u:mf&t@;t
Sl LolE Lo iiS § pamms S148 s 335 a0 5 ) Uil b law
SIS LS Lol 5 a0 gla e B3 Sl a5 A3 &SG S1 E 5 Sy 5 sl

o) i 350 1y ol Sl eo (6,8 dil5 0 5538 &S5 U gy 3501 20l sl

1. Magee, S. P
2. Pilbeam. K.S


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

WAY (ybano) AA 0 Lo poiinid 3 Commms Jho «( 50Ul gocawlbow o sy acbilad  YAY

u;-..al_fj:_;baL.pr.?wL,':i!}_;l,_:l‘.x‘:\feﬁi;l;efjju&;fﬁwftcs!w;.(HM
53 il e 3 g 0L 51 I 5 el 56855 0T a1 51 ol 515 Sl
(519 331 & 5 4 Comd (53085 15 03Mhiebs 51
DS By Dy g &K 15 5 sl a8 oS slasil s 6 s Rl ¢
9358 SIS 3L 50 3 g 5 Dlyals g Esly 5 didu n 3 g 2 SlasI5L s
j)\'CJ._SJt.iI)'élc.LLL{u\.\SJﬁ-jQb.:l...aw):Q&»\E@)y):aﬁagyj\.ap@
O—."\W'(\VAA‘O‘J&“AMJ:‘;):’Jfgs‘)}‘i‘:)"(’)jﬁhwc}“”u:‘i‘)é\w
30 5 S Ol n 51 e e U 50 a1 4 ()t 515 STy oS 515 5 g s Jla!
Jﬁd})‘ﬁ\{&@‘&‘ﬁ‘&)bﬁ)‘; ,.,..5“ ‘jg)u.ubj‘)}bMLQJuuLjaJy
F e S ol 515 GOl o)y (ST b 4 b adls ()l 15 s (ol S
135153 g 4 e 5 LolE 5 S5 55 50
Lol By o,y )-T-Y

Sl s sl GV s G il 50 o b Sl S J i) SRelS
s LV 4 >l a5 C)Bu JuLast 9 J=1s GL.A el s 6 p s,
Gl g (Y0¥ OLSn 5 ST ) 35,8 sl oslatl slacleb b 28 o o
en 33 Lo 3 8 513 4 6ol A U (550 515 5 e s e g il AT el
b)‘)LSIwJaUJ‘d|JAwLAL§LA&;:3J19>}>jJ@M
oo By 0o, Y-Y-Y
U 50 2ol b &l ) LI 5 o o8 s Sl o) 5 ol (2] 02

o\fu\_f_éwl_w\fQ‘HL&;‘L;JBJJ‘JJJ;J‘)‘ij“))_;f@.‘.:ljmefwyéﬁ

1. Kandilet al


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

yov w0l Gy 3l (2819 5 E 5 bl Sl owyy

Coly ol e adgl 65l 6 S 3525 o3 b e Jgy Lol Ll (14F0) ' e
OLas (049%) 5, 0T 55 ptoman 33,8 S Ll 5 id o Aol s alS
J;.ut{a\ﬂﬁ6:,;;)Guﬁn),udugypw\@@dﬁu@\ﬁ&mb
Iy 4 2L e 5 Bl bl 4By bead o 0 o S 35mms ST edl 3
ol 8 e SIH e o80T el 3 ez 31 5L 310y 4 ol oo 51 5 ot 9w 51 BU
il oo Sl i J paee g aly
o0 il T'-Y
> Sl ) -To¥
3L T Ole a3 (oo (o Ol U (iassy 03 (0884) 85 1 5 o Sl gy
Slaaiiy U0 s S50 oy 5l esliial Uy oo smein sy (o) 1 4 ils)las 657 ,2
s Aty Jead Sy o 1 IVFENAAP sladle b 5 ot s 6 Sl 5 35
ST ol 515,V iy 35,0 Lials Sdasl oS Sl 31887 ol 0T SLis oo
Azas Ol Dol Sl ST S 5 LS (S o soee by

5 5 L i Jube ¢ K ililes o) Sl osliad L (Voo V) g 5 LT
23 oo ST (la) 5287 5l 31,5 0daiS i Joalge oy ST ol o Se
Az s VAAO-VAAA Slejoyss s laesls jleslaal b el 5 Sdeoli S
=l ol S5 5 e 5ol F 5 Dtesl S Daddly dlaly s g2y s anlllas ol 5ol Jol

S o Ao b lay 5287 5 S o |y o smte sy 5 ails ASTD Ly 58

1. Hirschman.

2. Diaz-Alejandro

3. Bahmani-oskooee and Brooks
4. Anil & Thomas

5. Impulse Response Function


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

IWAY yboune) AA 0 ylo cqoiinid 3 Cormns Jlw c50Laidl gocawlow 9 L ids)y aclidad  YOF

a5 oY S T 528 i 5 0T il g3 Sl 8l s o sie (Y0 A) S
,'tj_:J_.,,.sle;),_a.aggTﬁt}@u,w@Mwijld.u.@tc;\;)tjsgfﬂ
t_q,:Jg;.ﬂlomg;u@u.@u.uu;@@Jﬁgé|,j;,\u;nl§¢§}.:4f§,\,,g
25 e slay 58 5 Kos ole 4 el Bl o gomie €55 551 5 59318 | ( b 3550 53
b o e (Fe Sl e 5 4y IS @) ol (15 Camds (J g S5 AR S o

L 6ol 515 52 5ol 5 el Socankily 5 Sokaels 587 51 (YA 050 5 S
3y5e Bl (Seslilon iy LY r0-Y o8 Gljayss (b oo 6ol 655 o sl
P S5 5 o sl smte 035 Bl SIS g o s il 13 anlllas
Al o

b s 6ol 315 5 5l 5 Ol 05Limel (Kbl e (Y 10) Sl 5
LS L il 13 s 3590 0L (llast prmnad 1 oslizel L) A4 =Y 1Y (glaJla
Syl ol S = /0N il ey e 155 'sta\fc.,..»\QT

3 s el 5 s sl s 4 IR o (TP OIS 5 ls £
eHSINAVO-Y oA ladla (b (6ol sl s i, L seb s laslasl 5o a3l
)(A_A:bs_».L.Mi|)ngL?._TQj\j59_5!3)')\'ijﬁi)ghwjéw)ﬂ@w&ndl..\b;
31555 00ks3 0315 am 53 5035 g 1) (15 551 5 it pdy Sollamil ol 551 & )
j)\Cﬁ&udwloTjtguuUaﬁw_\@u.w|wlsﬁ(ap@,\}ﬂ ol
Sdadly 53 e (Ll ok )l 15 0515 pde falS Lol e 58 JB 5 5b 4 (A5

BSyhe Sl Sl Jds 53 s o se 5ol 5 bl g

1. Hsing, Yu

2. Chun-Hsuan Wanget al
3. Aliyu&Tijjani

4. Geravis et al


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

Yoo w0l Gy 3l (2819 5 E 5 bl Sl owyy

3 35 5 Sk LT o 1 ) 4 el 53 slanlllan 53 (YWD 01,8008 5 5T
Ctr (sl oS Slaadis L e S 035 (a1 5 S5 3l St o 35 15 (65l
3 S G gl i3S elitd b S50 4 VY Y Gladle by e 538
23 Fie s 55 5 5 ol 35 Ols (6oL 5 1 ls sme sl Sodekils 53 48 el OT
el 4Bl 5 g ol S5 (A J s 2501 5s alSTL (b Sl gls s s 5 5aST e
el ok ke Soteily 53 53 Il b b 05 5 s 05 o0 S
18 bl Y- £ Y

‘5u,§uﬁaT);‘u,@s\,;,lt;)u,g\,;c;,aL;mm,;‘(w/\~>@ﬁ,xW}
Er o s a bls 4 5 SIS Jedl W Se o S 55 e b galail IS
b Jg i) rnas 039 YUl il (sobassl OMS” (gla ke OT L3 5 il )
L;,\_S;\W:UL;MLgu,\_ATyﬂgjou@,u)&bdugwdgww;v.aj
AalS (el g e b el sl la ad SRl el 5 5osliS gla
Sl s g hblwd oges mhaw s L1515 el 5 58
(IS Tagutom ) b g a3l s Iy dly L3500 L2alS Conliw 011 5Ll s oS ol 0T 1
Syl S| ol e dals & Sl o 55 35 8 e e Slyalo Ady s Esl
Jead 311 01l 53 (oo (omie ooy 3z andllan pl bl oo ol JLSS I 5 i 5 03
35 5 AU b b s e dias o 5l 5 Aol 3y 0e VWYVF Lab 5T 6 VY0P Jlu Uyl
el B3bo Jby iyl Sl Sl (gl ol a5l (sl
Ol slassl s dsls oty b (ol 515 (58 BLi,l oy p 40 VWAF) s3T5 g5
L O g S 5355 5 6513 slast rmnal (658U 1 oslinl L VWYASIYAY Slejy5s b
o BLl g § )15 05057 5550 e ol 534S (glaws 5 Llastls ,  m 55 (slaaid s

IS5 L olad S5 S s e DL gl el o dlals dlaily 5 (6ol 15 6 S

1. Arize et al


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

WAY oybano) AA 0 )loud ooiinds 5 Commmst Jbo c50baidl locuwlbow o b sy abilad YOS

S LUl gl 55 sl alaly 5 550 55 L s 3,ls (e 5 ol gae B3| s allst
NG ENSE v

Slaaiiy b O gm S 5o 5 st omnad S 3 oslizal L C(VWAD) Lt 5 5 (5,5
EP D 4 OLIT L Ol ()l 515 Sl ol 5 Jodll oS8 05005 (o) 2 0 () 5
S S mls lasstls y (had &0 4 1490-Y 00 F o) 55 b (I = 555) 551 fse 50
3550593 (b 5ol (s F 5 5 5l 515 o ( JSKE (o e 3 43 A pe
a5 Skeoli S5 axr iyl &5 SRl 4 S )l 15 RSl ST sbar Al or o
o\ﬂ\é,L?J;\j;J';;_f\,;é,w‘x_;pgg,\;umumﬁuw‘.ﬁ)@ow@);
Gl 51,5 Ol il T3 il 51 b s sl 03 lslins 01| rdly AaT 5 4 Connd
el ok ite OLIT 528G O )

S a5l e obg 5 0l mt ulaw 55 Olsse L glallin 53 (1 ¥AQ) 0l SKan 5 b
Ol sbasl (gl 03 28 slaaids b g 5 5255 oS5 1 Slabll ol 5 55 o (e
(i ) gl bl 53,8 eslinal WWHF SVFAY 655 b (55land skes &S5 15 05
Ok Gl i ar 8 e 5 e (6l S8 1 sl sl o e
L lite b 558 00 ASTG L 5 5 03,8 (265 5 Ol 5 s iad s Slaebll il
355 5l (ol Lailyy anw g 5 (GOl (6 S 53 S (o soeie Dbkt AT b

Ly ols) ol qu,,:);@WL;uuiuj_.Lgmawu(wwo\,&@”b,g
93y A e JSE5 1) 01l b ol SYsle JS7 51 Ao 53 POV 35 534S (55558 )Y
Jol el Lisls 53 )y 2550 WWOASIYAD sladle (b 5 Dodaillls Sdeols oS Il
,‘,J—Ju)ubfzsg;.w\oT;lgu@Tu:;s\jcu“;Jujgﬂfjpsf Joe 5,57
(e e 5Ll b Ot S8 5L Yl s e 5 Ol L Ol pl ol S5 o sas 53
a3y plad 03 55 o e ooy 0350 513 OLdSDl 5 15 g s 8 cail B cokin

..3)‘)Jﬁ)cwumyBOTdL&ﬁk‘wJ)}A)J&‘;aA454:{};&51.»‘


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

yov w0l Gy 3l (2819 5 E 5 bl Sl owyy

Ol 4y S OT (5 &8 V0 5 ()l 515 sla ol COYAY) 01, 5 S 5
L e 555 6B 53 VAN Y8 gladle b1y 01l Jbo astlo 4 ar 5 L 5l &5
Cod OT outiasples andllas guls sl 13 o) 3) g0 Lot pemes (S 5 05 28 (slaaid
o 4553 6L 315 s S Ll 315 Bl 5l ¢ il (OIS 1 AT 3 o
Lt 5 Loy 3500 Sy 35Sl (1 5 Al Ul 5 oo sl 5287 Oy slual
B ah g 5 Gl Ol oL
LS)".J).‘J;J’.)')‘.CJ;J‘UJ’.“H;E’.Q)M@me‘@wlﬂft“sw‘;s‘\{(‘jy
JJ_Q,J;\Q;L&;_W\pwt_?%\};ﬁ@sb;,t@;uh}ﬂ;w,ﬁwm@tﬁ..umsuﬁ

"K@J‘ﬁ@)ﬁ’))ﬂﬁ)&ﬂd&moﬂf)

o oy Y

)ﬂ\)T.ij:QJLQ.:_M"J))_Ad-\.ﬁ)‘ufjwd‘)éaém‘é)ywbm‘éﬂ‘

il o (V) dasly &y gm0 (YIV) O,

LTB, = ¢z, + (Gyzt) G(sp Y, ©) + u; M)
:.x;.ial{d»ﬁjcj.iqn@\:)ytguﬂbgjLaﬂiia(\)ctb{b):'xf
S Wb oo om) ;S5 0B 4SS sl o s il ke Ol gt 4 (6)los 15 (..:,_)KJ:LTB
gugl,uly‘.;w@;NuJ\,;@W@\y&)wégpau,\fﬂgﬁ
Sy g dos 4SSyl an Sl yals S 1 JSKis o5l 05,8 o,k s (6l il oo Sre s
YF O 5 o sl Sl 0 oslitl izan | sty Lallib A 5 51 sy

1. Imports of goods and services (% of GDP)
2. Bahmani-Oskooeeand et al


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

WAY b AA 0 Lo roiinid 3 Commm Jho c(50Laidl gocawlow o b sy acbilad YA

ol 50 5 o kol 50T dlous 51 47 a0 OLES 1y 815 5l & 5 02,0 RER
b gn oslimal J5 15 Glacad 4 G )l Slacad Lasli S o

A5 Dls,ls 5 Ol yslo same Cond 314 3Ll 03 Sl 4 et rg)li! :OPEN
3 g dmloue Jot1s L2l

Al VPV bl Cd 4 s el 5 sy 5 LS iGY

¢ b s ol Sl = (o, By, e, D)

(s b s ol 415 20 = (09,04, ..., 0,)

JUist st Gl ot €805 o 55 4 a5 &S 1 LSl ot Y8 Ui et s
(S Y

Mos ales Uy

leds & el 580 $SGL Syl Sl adlllan 35 50 (sLaosls alad Asl o S5 4 p5Y

5 Eviews9 LgLaJIJ'élCJ_ZL;_ULJ'I(._QA.«JLE.:.HQ}:_MJ?):J_Q)JJMM.&;_WIl.:JJ..«M

33,8 on ol IMULTI

6,,,Qw,;45\;#1vja;,_;;Lguu;w;\é(smmwwmkﬁgﬂf,m

dib o Cand s ok S S 5 e I ol ¢5STR Jie 3,8 o )15 eslinul 5550 Slej

G Sy s 53 5,8 5 LT s w8 G 0aV) | il 5 08t by o

ngr_lw;,)ﬁggpbgu&;t,lfou;gwuﬁw@\@\k

e sl 5 o 25 4 b ot 51 VAS) 655 5 0l Glej 5 Sl 53 kil o

—asalE s 5 oUlsslasl 1 K s 5 boT i s 4wl dustls 3 5 Sladlas 3 STR

03,5 o)Lal ot b (gladibe 3l g5 ol a3 Slllas 53 (VAVY) Vsl 5 (VAVY) il S

1. Bacon &Watts
2. Chan & Tong

3. Goldfeld& Quant
4. Maddala


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

yod w0l Gy 3l (2819 5 E 5 bl Sl owyy

33 ol s 3 43l (6 5 b sy s b Sadibe Sl eslizal st sladle 53 s
e (V84A) "y gl 5 T o 5L 51 oS ilorkis oS ade o damn 35 g
e (V) daly Sypo 4 IS S s S JUl £ b 3,lkelSTR Jue oS
25
EG = 'z + (Gyzt) G(sy, v, 0) + u, ()
Ao e Al e (o e gla eyl 15 0 5 (e (gla eyl ls (V) il 3 &S
Sl 305 5 pe 915095 piie S plaaddy Jold e (61305 5 sl yie
ot 53 3 L o g 5 ol Y Uil Sl Gk Oy o D3 oS 5 5b0len
J_Ja;)gGuHL;lﬂddwﬁuﬁggﬁygg{;l);u;@oml)ﬁgﬁgﬁ
33,8 (oo S pni (F) oy &y 4y 0k 43 S
G(spv,c) = {1 + exp [—y ]‘[}zl(st - cj]}_l ,Yy >0 ()
57 oo bl Jold 5 il oo 65 5 o b IS 5 a6 S5 G Il b
5 AS (oo patmia s (558 93 o 1) DT oo e el el € o go el
dudu;bw,ﬁ),mg.wtuﬁbd\&ﬁauT,\meﬁ‘;ﬁ,‘;yﬂ\,g
3 U S Yarly ke oIS 0 53 (1888) ¢S50 bl s &Sy JUis! @b LSTR
ol (g2 5093 JE mB 65 (5 3 L S a3 Bl B3 sy sl
y, = (90 +01y,_, + prt_p) + (¢o + 0,y d)pyt_p) G(spv,€) +u, (F)

! ®)

GGuY,0) = ooTeng

Izt 3l (gladaiic 0L zalyl 4575 55 o 0dial (ou 55 93LSTRUs 5 Joe (ol ol
G(spY,€) = 0.5 45 aas o 0L 1, G(spv,0) =1 5G(sp,y,0) = 0 s> ESTREIC

@\ﬁj)jcﬂmﬁﬁ@y;&fﬁA@}a;fuﬁj)mduﬂ;&ﬂﬁmy¢M|

1. Terésvirta
2. Logestic Function
3. Van Dijk


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

IWAY (yboune) AA 0 ylous cqoiinid 3 Cormmns Jlw c(50Laidl gocawlow 9 B i)y aclikad Y5+

x)rﬁww‘ycux&‘dad\.dlrf.j)ﬂ:ﬁjbjau_\')ngjjMdb&))}ﬂ))
Fl ot 3lgity (V449D B sl 5 5 puily Lo 5

1
1+exp{(st-c1)(st-C2)}

Gl oy >0 Sloys o bis st Jie oSG 4 Jie o KTy 5 0 STl oyl o

G(sp,y,¢)=0 (’_U" KTy < s <oy J_fUG(st,y,c) =1 ﬁ)bst >y 55 < Cq

G(St:Y, C) = Cl S Cz,'Y > O (?)

O pracion 230in 5355 oo o plr 8 8 5 ol 05l 20 (e 31 bIG ol S5 LG

ol S 5 o

Babdl o 9 S 39T 9.8
02 3030 Bae oL abbeens S (K03 05057 jleslizal b sl andllas 53 alulenl
@fesiymé:z,aduﬁw@u”;@mm(\)dj&@ug@jpx?d.)\;

Aoy s § sl el 3 5,8 Jolis

e 5 o3l oyl e ol
YA (/YY) B
ECARACYARED) RER

OPEN

SIFOF (+/- - 5)

YIFES (1 FY) GDP

;M_‘ 5 @l:;' -l"La

el 0k Ll (6,8 S5 450 K L
adby i STR Jds pasd 5o Jgl ado o cla i gl Canb g gy o 51 G Jl>

(TB) (ol S5 e Sl g 4By ST line Lulasl s il oo Jls (Sl it (51 ag

1. Jansen


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

\td! w0l Gy 3l (2819 5 E 5 bl Sl owyy

GAIEL A5 dl 5 ol 055 5L a3 (RER) (8l 551 55 sl e (sl cady
L;.L,fr\f‘k;:a,géuﬁg@ﬁ%w,w‘s;\@.@m@afﬁﬁwug‘&u
FQPJTa,uTwLﬁlﬂo;ﬁ&b’.ﬁ'cg#,&;;\dmtjwcsm Jbe 3,57 5 53
L i 035 o 1 o5 ke D3 o e o 4083 35 Doy 53 45 il
9 F3 ¢F2 ¢F Lguo}_a;TUuTwu\ﬂGh;,;duéuﬁj,aw,wugjw,&
O35 s p gen 05031 (1) Jgdr 53 F 03T o)leT Jlail 2550 4 a5 L33 5 puniFé
g gn 4 pdy b piie 03 g (ot 8 5 5 53 5 0 3)
S o A 3 5 Bl 5 e JS Jale 15 on 57 050l (sl e ol
Sl JWasl e Olge 4 cdas &1yl 1) 059 das ao 4b 355 33 05031 (5688 45 e
e DLl Cgr K05 Dole 4 s e )l ZaBle b ol 50 S5 50 0
o 33 5 o plamil Calies 0 g8l (gla e (61 e 0352 (ot 0903 Ikl (i JUazl
Aony Bl o a8 piie pla 53 OT 1 F 05a5T o)l Jliie o575 55 oo Sl (s pie
LSTR2 5 LSTRL sladte s 51 Sl oo e 55 s juite cpw bl 05 95 as 4 3 S°0T
5L b 0505 (68 rmal il oS Ol Sl o 2 oSS e o ST Ja
1wl
1.Hpy: B, =0

2.Hos:B, = 0IB, =0
3.Hoz:B, = 0IB, =P, =0

03355 s odls QLAF, 5Fg 4F4l_ggTA:SJSQdﬁﬂ&h@}@bﬁféhoijonT
s Hoy sHpy glaacs b5y &y go 533505 OBzl |y 53 ol 51 (K Olg o0 =€ Lhuo

250 Bl (55 55 LLSTR Jus) LSTRI


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

WAY (ybano) AA 0 )lod croiinid 5 Gt Jbow «( 50Ul glocawlbow i)y acbikad  YHY

JES! jese g Joo g93 QLGLY Joor
Jz! o)l Jas! o)l Jleasl iyl Jleas! 35

Sl 0 F3uul FAull Foud O i
Linear “IANA “[+AF AR NAiZ2 TB(t-1)
Linear -Ivas S IYO) -I$55 <IFYE TB(t-2)
LSTR2 “[+ A [+ VA VO o[+ Y TB(t-3)
LSTR1 “IYAR Y- f “feeY “f+-q *RER(t)
LSTR2 A-Y ofeeY YYD Y2 GY(t)
Linear - IVFE 1Y VY e OPEN(t)
LSTR1 LV E8 CIVA [Ny -/ £0 RER(t-1)
Linear <IYEY <10 SAYS IV GY(t-2)
LSTR1 +/+24 <[+ AA 2 Y REER(t-2)

G s s le

JUis] ke 5l e (@3l (5 (N gk 3 0dd il a5 L bl 4 o 5 L
b oa (LSTRI) (o35 93 &Y m b oMo JUSH O gon 5, JARER(t)

S adsl palie sl Jgl ado o a8 Al o ado o 53 ol i Jis e
G g e Jals g5 el o A3l o 0 SI6kT Ao 5y 1SS bl (sla ke
Sl ol 3557 5 MY VPPN Cs 5wy 57 S piin 6l cmln olg LB AL o Gaows
3 o 1y e Ol 5 oo b ol 5l sl b (gum al o 53 oS

OLLE 558 g0 035 padsd Jbe Sla sy sl y —0 55 50 &5\“ Seslatal by dl> o )5
3o 50 Hla ma (65T Blod 5148 Sl jine ¢ o o 5 o sbaiand j3 a8 Sl S5
D el 5 g 4 JE w6 ol ol ledd O 0k 35T ke

G(RER(Y),16.41,c) = (1 + exp{—16.41(RER(t) + 8.2)))* V)

G=1 £33 025553 9G70 Jl 55 53 (Gl (omlid 95 Adm 53 0 o Lol ke 4 4 5L

TB, = —1.32 — 1.41 TB,_; — 1.01 TB;_, — 6.07 TB_3 + 1.25 RER; — 9.53 GY; +
2.950PEN; + 3.06RER_; — 5.51GY,_; — 2.060PEN,_; — 3.33RER,_, — 4.06GY,_, —
2.920PEN_, W)


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

\l) v OlRl G) 15 (8lg ) &5 bt e S oy
Z@\:ﬁbﬁ-}:} (é}f}é}w%‘ﬁcv-y\:-) fJ:ﬁBJLs‘ﬁj

TB; = —0.09 + 1.73 TB,_; + 6.09 TB,_, — 2.47 TB,_5 + 4.87 RER, — 6.58 GY, —
6.340PEN, — 6.22RER,_; + 0.04GY,_; + 5.140PEN,_; — 0.96RER,_, — 1.66GY,_, +

4.370PEN,_, )
S 31 4S5 blozal 015 oo Caliimn (slags 35 55 ba ie sl al o 4 42 5 b
S5 S b SAIEL A5 ) s ol 035 5L s (Bl 5ol 5 sl e
sl o35 53 45 ol OT Kol gyl bl oo Soslize gadls 55l 55 it el &0 s (5505
sdsladiss ool oo (s Rl a5 As ) & 5 essla 515 p g 5 pas sl slaadss
Sl (gl 0393 )l 15 o (e Sl ol 035 b a3 053 5 sl a5 OT 3
e Al ol 93 olas 0o g Sl a5 OT Jsl a5 (6ol 093 (Al 50l & 5 miopan
Aladls gl o )53 ol S5 p
j“,_';L;LAJ:;'&'.A(}J}dj‘djcugwdugs_laﬁ-}wtgcjbﬁjjjs‘;kj‘
£33 5 dslady (Al (RllsUuS g ad,y & 5 gl s csslr 0593 (15 50l F 5 essles
I s 4By e ASlals (ol o) 95 ulaw S5 e 51 ol 055 5L 4
0353 Sl 035 5L a3 0T 55 4y 5 (ool 0)55 (s eIl g iy & 5 sl
Hlasls 65l 0593 ol S5 A S (Blg S S pes s a5 ol
250 03 P850 F 5l faama oS 5 ST Jowt 015 0 55 48 a5 G gl
3O 5 S el OT S5 aoms Sl 035 =Y/¥Y Ll 53 055 53 5 0 /9A L ol Ul
e S Sl QU YPF S ST il Er S b e dsl by s (s
Sl 33l o ga il S 5 el S S Ol il a5 3 25 ) Sl
2555 6ol 55 3 5 Dyl arn s Ll 5ol (sl Sla,l5b )3 5 5AST B, o8
Sl JU, ¥ Sl 5 oy (dls 50 55065 Slas (g 030 a0 03 (b STl o3 8
SialS (galaml glaas a5 bl 8 ol Jlo 53 cpleyls (gylow 515 5 e g I8 S

s ol 15 0 s el Ll g e Ao d gy 550


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

WAY (ybano) AA 0 )lod oiindd 5 Gt Jlo «50baidl locusbow g b sy alilad  YSF

0 LS b gl ol b 50 o875 8T Ol Doy g s OV 500 1) A3 0l J
35 5 Lol Cnlie Loyl b 4 (6oL - U 5 5a8T )l Dol s 2 1 e
SlsL Kol s a5 ST (148 4 o,ls (S Bl ol 55 comlin (slacad b
alge Il U Silayly S2alS o Js 55,0 LialS g,ld8 3l o Ll 58 J s
S s 4S5 Gla) S Lol b Gl aS A e ) S5 S 5 055
g OT 53 sl 228 s ke a5 a3l ol 568,55 Slayly 5 Slyslo Lol
sy 4SOl 5iS 3 Ll s i e (5L 515 53 3 s oo g e Uy 501 S
23015 15 0T ol s 487 sl ol B3lo b i opl sl damn 55 b= 5 sla ) 528
Ol 93 o (omin ol (Cails S5l il g Sl ad 228 5 Silsl 40 Sawwls
o B3l

35 Oimel (IS BT ol 5ol 5 (b Sl eteT sty s 4 4 5 L
ol 515 e 1 s Dy (sl o 51 G o8 5l s s 3l s 3005 6l
O 5 g (Y00 Y) alogs 5 T Sldlas b o oo 05 15 AL axils Ll o
o anllas U s uﬁwmwo\,&wjrb,g,(mw ALK 5 5T (YY)
Al o el (1494) S5 5 5 o 5SSl

2 A G 5 sy 5 sl psame oS Sl OT 51 (S Gk s ol
0352 5L a3 il o sema bl el AT Ll £33 23003 VWV Ll dsl s
560 035 5k a3 03l)5 (Sl VOB 5 =Y/ 0¥ L ol 5 5w e 9 5 sl w55 53 ol
3 A1 QL ] S amasd daaly 4y Sl ,ls 5 S pslo 4S5 ,S 0Ly Ol e o L5
Dol a1 4 (G550 5o Ll Bl ails )l 515 e AU w5 e 5SS
e U A5 e sl B ame VIS Sl ls 5 sl s pls 3lse Sl sl sle [

AL ails


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

\td" w0l Gy 3l (2819 5 E 5 bl Sl owyy

g 53 ST 53 Ll cpl b el o daT s 31l Sl ls oSl s 4y g o )
355 (63 315 048 iy o gm il 0 33,8 o3lisal (b e SV Lo gt ) 5 s s
o el b e iy 5 Wl 5 o 5 55 3Lzl (gl 5 glalanl s SWVISST 3 5 g 5> BT
338 (63l 515 03 3 o g Gl SIS Su s 5 s 5L 5L o
Il 5,5 0iS o i (1) 513 505 53 0255 i 42 by o St ¥ b a5 L

b or 4 pdy a3y 5LSTR Jue &G (6l e 55 o 2 Dhe

Crossplet G(rer(t))

= e
— = =
e - 4
= . 1
3 B ]
= .
=1 .
e ]
= 4

[

w

L -
-+ . 1
= -
- ]
=
o
= - -
- . i
= )
= U - ey lﬁ - . ; N
= s.8 7.2 T.& 8.0 8. B2 .2 2.5 10.0

rarlt

(e (2 153 oy aslodonsy yoaid &2 bogijo Saiaz¥ Y Jloges

S 5 4m § G 0
5B Lople (S (o i s 1) g 50 SRl Sl 57 (63,150 aer
Ol e 50525 O 3l oy BBl g ol 51 el 51 553 Dl ok & ()l 15 2S5 0Ll
G5 Cale (5L a3 5l 515 0558 K J gy il ST Sl (55108
ol 93 el STy ol (6l T o Ol 5 555 e 5 501 55 Dk 4 (6l S
E st s 4 2D S 0 g 85 s 8 Zdlas Sl eslizl L sl aalllas bl
sl Sl aalllae g 25 gl el s 5 )YF VD sladle b (63l 315 o5 5
OLES Gdiomd I ol gl dns a1 5 ol 5550 5 S (sl ki Ol ot 25 S5, 51
AL A 5 As s 5 5 ol 0351 3k a3 ¢ o88ls 5ol F 5 (sl e (5,183 oS s e

Jie S ol OT KO 3ond gl ol 428 8 513 0T 55 5Ll 457 3,15 w55 4 42y 13


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

IWAY (yboune) AA 0 ylod cqoiinid 3 Cormns Jhow c50Laidl gocawlow g Lo is) acbikad Y8

Aol 38 on 1B s 3590 b ite s wleT o K 055 53 00D JEST O g 5
NP e Sl psn 035 50 5 e sl 0055 53 (8l 50l 5l 2 pere anllls
Alps3 5 035 3 s LAEL A5 by 55l e omen (Lol 3IE (g
A1l 55 03 6ol 0352 5L a3l 8 § gomen (g s Sl Dl a8l (ol S5 (A
Ll 6 315 e 1 g3 a5y 53 5 s
i ot Sl sl 3l g o7 3,15 S5 8 OIS sl 457 S L g 5
5 s Lol 5 a5 Jal i Dlsyly s Slisle S U ok, el L
S 315 5 s o s U i) 2l Sl Jlesl bl oy LBl a2l ols

Al dal B Sdedils s

&b

S o e il 1S sl (OTAD) coudgs 4T § deome (ol
AYFNEe o VF ol (FV oy 93 o golas] iz aloea" GLIT L 01 51 (65l b5 |
Dol 53 (o o bl g COF8) Gloo) 10 9 ol e (i b SS90 PO
BN Lo & oylads N 093 (ool (GlaCilan 5 ls iy anlhas Ol 51 oyl

Ol ool 515 sl gbs" ((VFAY) b platl 9 (Sugo (18 3 LIS dww oo W ¢ 5 5
dolilad " Jo O o et Lo a a5 L S5l 5 Ol 4 S 0T (65l 65003
APV=A4F o O oyleds VF o35 ¢ golati] doliiay

sl adasly b (gl Sluom (6 S Ol LU )y 5" CVYAF) 500137 pl g5 9 (S0 (S
APFNRY o ¥ o leds o o35 coolatsif anliiia g MOl 1 slasil s

b LT (5ol S5 o fragn L OLal (g0l Jailg) (g 2" c(1TAY) (515 dabo 9 (yum (5>
AY=VA o Yoplads F 035 o obatdl (6l aslilas " o covn 3 ga3T 5 S a3

IS (sl rze 1 0T 30 5 (odls 5l g5 5,y adllas” CV¥AS) Lo e (83129 3 (o
FO-00 o OF o )led carw o g iils ales " (50


http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

Y&V w0l Gy 3l (2819 5 E 5 bl Sl owyy

= Ko alaly s VWA (SLiloc ol (36 8 (il ¢ oy Sab s iRy
¥ Goslad O 053 (g3badl (g ludits aolidad " ON ) 3 (65lew 15 5 55l (Bl Ol
YA-AF o

S 55l obis 5 0l al golaw 515" (O0FAQ) (88155 S15T 9 damo (18 3 neS” « omb

AY=NE o F ol oY 095 olatl 5 J gy aolilas " SLabll Ll b s o gove

Aliyu A. and S. Tijjani (2015), “Asymmetric Cointegration between Exchange
Rate and Trade Balance in Nigeria”, journal Cogent Economics & Finance, 3(1).
Anil K. Lal and Thomas C. Lowinger (2002), “Nominal Effective Exchange Rate
and Trade Balance Adjustment in South Asia Countries”, Journal of Asian
Economics, 13(3), PP. 371-383.

Arize A.C., Malindretos J. and Igwe EU. (2017), “Do Exchange Rate Changes
Improve the Trade Balance: Anasymmetric Nonlinear Cointegration Approach”,
International Review of Economics and Finance, No. 49, pp.313-326.
Bahmanioskooee M. and T. Brooks (1999), “Bilateral J-Curve between U.S. and
her Trading Partners”, Review of World Economics, 135(1), PP .156-165.
Bahmani-Oskooee M., Harvey H. and S.W. Hegerty (2014), “Industry Trade and
Exchange-Rate Fluctuations: Evidence from the U.S. and Chile. Int. Rev”, Econ.
Financ, No. 29, pp.619-626.

Chinn M.D. (2005), “Doomed to Deficits? Aggregate U.S. Trade Flows Re-
examined”, Rev. World Econ, No. 141, PP.460-495.

Chiu Y.B., Lee C.C. and C.H. Sun (2010), “The U.S. Trade Imbalance and Real
Exchange Rate: an Application of the Heterogeneous Panel Cointegration Method”,
Econ. Model, No. 27, PP. 705-716.

Diaz-Alejandro C.F. (1963), “Note on the Impact of Devaluation and
Redistributive Effect”, Journal of Political Economy, 71(6), PP .577-580.

Gervais O. and Schembri and L. Suchanek (2016), “Current Account Dynamics,
Real Exchange Rate Adjustment, and the Exchange Rate Regime in Emerging-
Market Economies”, Journal of Development Economics, No. 119, pp.86-99.
Goldberg L. and E. WiskeDillon (2007), “Why Dollar Depreciation May Not
Close the U.S. Trade Deficit”, Current Issues in Economics and Finance, Vol. 13,
No. 5.

Hirschman A.O. (1949), “Devaluation and the Trade Balance: A Note”, Review of
Economics and Statistics, No. 31, pp.50-53.

Hsing Yu (2008), “A Study of the J-Curve for Seven Selected Latin American
Countries”, Global Economy Journal, 8(4), PP.1-14.

Kandil M., Berument H. and N. NergizDincer (2007), “The Effects of
ExchangeRate Fluctuations on Economic Activity in Turkey”, Journal of Asian
Economics,18(3), pp. 466-489.

Krugman P.R. and R.E. Baldwin (1987), “The Persistence of U.S Trade Deficit”,
Brookings Papers on Economic Activity, No. 1, PP.1-43.


http://www.sciencedirect.com/science/journal/03043878
http://www.sciencedirect.com/science/journal/03043878/119/supp/C
http://qjerp.ir/article-1-1979-fa.html

[ Downloaded from gjerp.ir on 2026-05-28 ]

WA ybano) AA 0o roiinid 5 G Jbow c50Laidl locawlbow g i)y acbikad YA

Machlup F. (1939). “The Theory of Foreign Exchanges”. Economica, No. 6,
pp.375-397.

Magee S.P. (1973), “Currency Contracts Pass-Through and Devaluations”,
Brookings Papers on Economic Activity, No. 2, PP. 303-325.

Marshall A. (1923), Money, Credit and Commerce. London, Macmillan

Narayan P.K. (2006), “Examining the Relationship Between Trade Balance and
ExchangeRate: the cCase of China's Trade with the USA”, Appl. Econ. Lett. No.13,
pp.507-510.

Pilbeam K.S. (1991), Exchange Rate Management: Theory and Evidence, London:
Palgrave Macmillanl.

Robinson J. (1937). “Essays in the Theory of Employment”. Oxford and Basil
Black well.

Terasvirta T. (1998), “Smooth Transition Regression Modelling, in H.Lutkepohl
and M. Kratzig (eds); Applied Time Series Econometrics”, Cambridge University
Press, Cambridge, No. 17.

Van Dijk D. (1999), “Smooth Transition Models: Extensions and Outlier Robust
Inference. PhD Thesis, Erasmus University Rotterdam.

Wang, C. H., Lin, C. HA. and C.H. Yang (2012), “Short-Run and Long-Run
Effects of ExchangeRate Change on Trade Balance: Evidence from China and its
trading partners”. Jpn.World Econ, NO. 24, pp. 266-273.


http://qjerp.ir/article-1-1979-fa.html
http://www.tcpdf.org

