[ Downloaded from gjerp.ir on 2025-08-20 ]

[ DOI: 10.52547/gjerp.28.95.343 |

A0 oyl solaudl gvcanlow g L JdgH (aoldad) cole & pis

YA - YVO amio T8 Sl (o g oy Jo

ol g P Cwlw ol o g plaw 515b  Slaeblb

e g0 o]
Oyl ol «liins pole anlg oMl 3] oKiily 3lasl aniy (6,5 093 (gmaily
amirprog@yahoo.com
o s Sn
(Jgiums 08 g) ol el o5 elinios pole dly o soMusl o131 ol&iils oladl Lol
shahrest@ohio.edu
A5 slore (il
ol el s «ligios pale aly ¢ oMl o1 oty eolazil Lol
ab_memar@yahoo.com
&)Lk 2y
ol el s «lisios pale sy ¢ oMl T oty bzl Ll
Farhad.ghaffari@yahoo.com

);ﬁ#‘éﬂ)uuﬂo&w.u b Sl 5550 SIS 5 Lk o ge slaail s Sy 5 Sluabll 555
Flion 5 el S Glaeblb () anlllas o) a1 355 o (531l At o 53 5 OIS Lo e
025 La ((SDE) (33las Jowsl i3 SV¥lne 3l o3l b Ikl andllas oply5 il o OT  Jgp Sl oS58
;),,,U,;.g«.ﬂu.uu;uﬁGsﬁ;‘_ﬂt.,.u&uaf,:ﬂjg‘u@,ﬁgw);)ﬂﬁgwrp,ug,; Slaebll
AL W5 5y e (Slrabll el 3557 1 5 ey il o WWAO B YA (sladl Jouad (slaesls ks
ol 151 s 85355 SN s g sy et ls 5 J g ol 3 Olgte 4 5 4 e S
CA U5 Dl p Sy Sl S 58 8l OT 1 ST i Gl o s 5 g 5led e (SVAR)
3l 5k Gl e 5 ks 31 (S S al o 5ls DL S e il lalins 5 ke
;},,;téﬂf,t?gi@)g.;,wﬁr,.g,.gtm;;@,bjgﬁwpﬁ@uw,@é;\k Sabll
(19 85k e sl s sl 5 (I OIS ol il 51 e 15k 55 S g (J gy ol (slaeS 5
el o slgii ¢ Jlo 5L OWste Lol 1 Codlid 5 oSy idg slaylpl 4l s b

E52 (E37 D81 JEL suuail

Js ((SDE) (p3las Jowil o> S¥las cplean 515k Slaablli ¢ Slabllic Jg Sl gl RSN

(SVAR) kit b (613 5 gom £ 5555

9998/ 88/ 983 5 iy sl TO0T/ €9/ 681231, 33 oy )b @


mailto:amirprog@yahoo.com
mailto:shahrest@ohio.edu
mailto:ab_memar@yahoo.com
mailto:Farhad.ghaffari@yahoo.com
http://dx.doi.org/10.52547/qjerp.28.95.343
http://qjerp.ir/article-1-2439-en.html

[ Downloaded from gjerp.ir on 2025-08-20 ]

[ DOI: 10.52547/gjerp.28.95.343 |

VAR 3l A0 o)lols TA Jlo | golasdl slacawlow g b g (awllad) oole 4y yis Yef.

dodo .Y

Ll a5 8§ O o (6305 lalon 3Ll (sla iz Slbll I oy O gol
e 5sb a1y (salamdl (gla uie 5 (o sl 15 Sblagi oo b 2g5 9 b gy o 0pl ST
58S &Sl ese 5o ealeaml Glalwlw & Col Jl 53 cpl il esls idy
“F4 ATAFC e (g i) Ly oo 50 0 Blime SIS el g IS 5T Slabll
3Lasl )3 3 g g0 ¢Sy 5 Slaebll @ ax 5L (g3Lasl OIS Cnliw & &) o s (VY
&G ol 2l o Ml o ot alual 4 S 0l S50 ) st 15 355 glac ol
BB I el gl Ls 5 Jle sl )b Olw 5 (gla e Ls o it Sils
Ll odalie

bl peba 5 golaml iy (15l JWs 4 (oaladl OIST Soldal e )3 (S5 ol
ol ot fedkes Sk or iy sla e o5 5y b Sl 15 5 dale  aad o
3,8 o0 s o Sl bl Gb S Jae ) ol (K 5 gy e L ks
DS (Sadii b Jy o s GLOE b 5 4o O b ln j3Ta b il on oS o
oo g 3Ll idu S o g 3 g Sl 3,87 (P VAL (U, by ) S
1y 0T domets 45 Sl 03 53 Olkine 93 3Ll |y Coalown ) ol el 2l (18 )
b 3 65 e eSSl 6 S 55555 00555 53 iy SeCmulw (5 5y Oollasil s Ol 5 o
sdaliie (el 03 5515k 53 Ol sl o g0 457 0wy 0155 55 I (slajlil (S
AR TR ORI

A aed DL s e sl Rl 51 (S Ol 4 S Sl s (IS 5b

e Sl o st ool Loyl 4 (s ds (Sly (il O gllas mla w5 (g5l

1. Bekaert


http://dx.doi.org/10.52547/qjerp.28.95.343
http://qjerp.ir/article-1-2439-en.html

[ Downloaded from gjerp.ir on 2025-08-20 ]

[ DOI: 10.52547/gjerp.28.95.343 |

YO oln o Conlow Sod Jolon 3 plecws 513k Slanobll

jtjw,,f@ujuuipru,\y;\@wﬁ@tg@\.;,b&.ﬁ),@wlu
3 Slrebll 5 &Sy o5 b ot o Jail gy o 55 2l 5 el o g e (518 il
A e 5 Ja glacanln sl 155035k 5 $S ) Sl ki A Sl e ¢ slacails
L Canl Sl 5 gn sl 15 or (DUl ) lin 53 (S OIS el sla 2T
oAl o) s 8 el i sl g A5 alS o e sl s Slablis g oS
Aty Il Gy b ) ot 4 Sy 5 bl sy K5 Sl 4 (Y
Ll o) & 0 B 5 e LSS (el o e (bl S ey G111 G b 5 3L
AT 5 S U4 S 5E l (VOAY YOS 5 Bl g) ol e 3Lt s
T30 Al s b a4 Lyl s s bl Sl Joole 5 4715 Adb o | (fls
b e 6oLl el G

S i 5 sb 4 olg Ol 4 b T 1 gy il o
JS oS Bl o 5506 Sl 3l 5 Sle Colal S jme 1 e J g b6 OIS ol
b T e Ao 515 42,8 50,

2L 555 Gl 5 e onle s 3,8 o 513 (e 3550 ¢ R plps T
255 5 g i 5l S8 o (ol Jed s> sl Sl ol e 4 pl a3
Jolaze slacS” si 0T Hlpl glalis 5015155 Jay Gl o b s L 0 Slabsl
N3 s S 5355 S Soslial L5 55 KuSs 1 Jgy Sl 5 Sliabll
NS gy 3w s s SIVL o aowT bl 5,8 o 513 w3500 ol L
ol el s (S e 51531 0T ol iy ) o ol ans s galatil oy e
5ok Obled iy Sl G el 5 )y 5 ples L o Sliebll J g latnln Coaal ol
o 4 S (6513 s § 55 5 Je G gl 53 45 el T adlllae

3313 5 5 el L 53 Sl Sy ol (51831

1. Bloom
2. Geometric Brownian motion(GBM)
3. Structural Vector Auto Regressive Model(SVAR)
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1. Abel and Eberly
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1. Sack and Wieland

2. Pool

3. Multyplicative uncertainty
4. Brainard
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1. Mishkin

2. Wealth Effect

3. Tubin

4. Ando and Modigiliani
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