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1. Autoregressive Distributed Lag
2. Vector Error Correction
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1. Parakash Loungani and Phillip Swagel (2001)
2. Petter Montiel (1989), pp. 527-549.
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1. Sargent and Wallace (1981), pp. 1-17.
2. McDermott
3. Lawrence Ball and N. Gregory Mankew (1995), pp. 161-194.
4. Chopra(1985)
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1. Villanueva Delano, pp. 256-270.
2. Rudiger Dornbusch, pp. 93-106.
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1. Alexander, W. R. J., pp. 223-238.
2. Pierre-Richard Agenor and Alexander W. Hoffmai ster


http://qjerp.ir/article-1-274-en.html

[ Downloaded from gjerp.ir on 2025-12-20 ]

Y 9 8 Iagls (oo Sleist el JBT (ows y

OIE 0 by o LaallSS 1,13 o555 s )3 (oo M 35 (eal ) F 5 Sl
Catl Lo s &K 80 55 e i 53 SaOle 5 Siankiy 331 S 3 5
,;‘ut,,;w)guxgg;_stﬁdﬁujgbﬁféua&sgup.@mﬁ
S el 53 5ol 5 LS sl s s ST S e el S 55 el (s3L
S S g JUT a8 5 5 (el 3 0557 QLS 58 05k o0 o5 A e 558

s G A5

Jw (S ¥
Sk s o5 S ST (sl i ¢ S 2 e (615 (sl 52 45 48 Ol
Cola LSl 5 5 58T 55l 5= o o oy o €11 (S ol 5 ol ol
3 SU (M d(AFV) oo 5 SlaeaS CNYVA) ke 5 SleeS ((134Y) e
Ay sla e O sl ol (6 sgor 55 0 SOL Slalllas 5 (1YVE) Ol
au(\t_?.;\wﬁ;mejéﬁ&pwuﬁ)ﬂﬂ,l;p;)\vuﬂ;gu
) i i Ol g a (Olads 5 (65,3LES (o) ide A 55 (Olgr 5 O 5 )5
Syl g i el ) 15 Gl o5 by 555 5 (4l s ehd e ol
3351 2 48 ol dabe ol b s dal g Jobe 315 (oWl gy 5 55 Ol sieas 5 (s

AP R PYPRT- U s
LINR = F(LRMy, LRER, LGDPagyj, LGDPing , LGDPsgr, DUM)

Sl e G s e S

tdle s s &5 02,80 LINF,

S L 55 05,80 T LRMy

(oo s p8) 35T 150 53 5 'C,'r:wlszLRER
Sl s 05933l i)l V;‘-)@ :LGDPagi

(WWAY) Ol oDl () g0 5 0 <SS (3Ll Ziglaa

(\YFAY) sosb r}ﬁ\f‘g GW‘ Y


http://qjerp.ir/article-1-274-en.html

[ Downloaded from gjerp.ir on 2025-12-20 ]

FO o lois  (SOLaid! (Slgiwbw 9 lginrg$ dolilad VY

wdtsqu,p\u;;)\v;u@:LGDP.nd
Sladst jidw 039331 i) r;,»,@:LGDPSe,
&b iz : DUM

SLasite pogdle Ogr & ol sl 55 (65lome (sla e 03 875,05 e
AU 55 1 LT 2 U 5 OB oS il (ol slooly 5 408l 5 I
S ol aslinad ba e nl 3l 55 Jalse ol DT Osls L (51 ezl

3Bl ani J 9= (K25 J5 = (S5 05057 G b S b rite 035 Ule o) 5o
Tl s ST g gl G b 3l g By e 355 s g2 O3 O30T
Sl e s Sdadkily el 03T S (51l o pl Sl s 5 58 o0 yadei
LsLA)‘}J{QJ)ijJA_Ij‘ﬁJ;mﬁ‘}_‘S- a:b!vwwﬁ—wux 3
ks plol 5 s ol 3,557 B VEC Jute o b 5l odantd ke, ol S
("ﬁ“*";)ﬁ""u;{“-’ Al ads ) 05057 (0) Jsd ollas i Aal g 035 pes ARDL
48 das oa Ol sdaT Cmnsas gl ol 48 8 plowil Joe (gl e plas (s B
@L&’)J(MJQ*OOw‘dejb)uJ.&obﬁw‘J:&ﬁwPuég
Jios sl e oolad s 358 cad 5, LINF r)jCjﬁJ@deMLgbx&
oo b (s s 555 5 (61> an el 53) dizs BLGLINF s
¢S4 L s 0355 iyl (LRMy, LRER, LGDPI, LGDPA,LGDPS) (sl iz
L) p55 &5 2o s dule (sl it olad (I ol 6 58 oo il (5,8 S5l L

.@‘@;Q)}.ﬁhwbjbg;fuM;k)déjé‘.iovhirb.d‘oyfi‘.m

1. Optimal Lag

2. Akaike

3. Schwartz

4. Johansen- Juselius
5. Cointegration
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1. Chi- Square
2. M. H. Pesaran and B. Pesaran (1997)
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