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2. Parameters constancy test


http://dx.doi.org/10.52547/qjerp.30.101.271
http://qjerp.ir/article-1-2982-fa.html

[ Downloaded from gjerp.ir on 2026-02-24 ]

[ DOI: 10.52547/gjerp.30.101.271]

VFeY e o) olosds e Jlo | gobaidl gocanluw 5 b idgy (aobibasd) sole 4 pits Y
Testing for Auto Correlation
lag F-value p-value
\ “IVEN DARINY
Y <179 - IYASD
Y - IAYO -1oY'YS
Geims sbaasl =l
sais glgge;l @l (0-F) Jga
P-value F-value 09l
< [AOAS NARYZN ARCH LM-test
-/YSAD NARZZS No remaining nonlinearity test
NARYIN VIYOSA Parameters constancy test
Geis slaadl 1dsle
Ollgls 9 (S o5 4% .0

SNTEI PSR ST JPTING SR O RVUICH I [ VO PP RARICEK:

sl &KL &G O pde 51 (g ST il 03 S Ll 5 4 1y OIS e

38 on dloul o b e 30 65 S biloys 3148 ol g HET 1 o3 28 Hlaw 0355 0

GLapllss 4 4ods OUS 35l 4 zmie Ll or (IS Gl s sl 5 SSL S gt

22 #LTE anie 55287 65 (SO w55 S5 e (il Bl e 38 4 g 5 S5 s

w,;,.:L;@;\,;u.—stﬁ,:f\;g,”uuﬁuss.\}u@tdjjt,gu¢w
eSSl 5515 kS 53 03 28 SOL 5 (ST ol 3l s 2w 55 (s Jlo SIS

Ju;g\,gr;}&uﬁCtb;b,z_ﬂ,u)u,-.ﬂfﬁ‘gwgmwl@urw&bgg;\

D o 4::'-13]; 4 Jl‘ BY) &\:% &yl as aals! ys "y 3,0


http://dx.doi.org/10.52547/qjerp.30.101.271
http://qjerp.ir/article-1-2982-fa.html

[ Downloaded from gjerp.ir on 2026-02-24 ]

[ DOI: 10.52547/gjerp.30.101.271]

Y e 3550 S gl A1 3929 b o Sy g5 e

30l s 351 pend (55 e UL Slelis 5 (gLl O sl 457 545 oo slgiiay
4 03,15 <S58 LT (a5 &5 s b Gl (S5 ST 0dd Sy pide sl
ssb 4 @olasl O sl ple )&l pmman a1 5 5 e |y SOL ol
S350 5 p5Y eos5 GME Ot ol Sl oslizal 5 (SSL ol b Iy Sl ol
A8 g cwbe Jbo 5 (Jg lacaln 3651 05 50l F55 ladabn 15
S Al s a5 E S R s SRl sl S 8 5528 ) 5
Sty (5 o KL dstlle Ol ool SIS (SL Sl S lelge 5 S
b eoleel 5 Kudi ¢Sy o655 0 SOl alst e Ol jae ks ol (5 5lzel 5 (Koo
:u\,\Lﬂ&uW)@1;@T%MJfggxwéf@(@\,af,u:iby&mj;
S ol rpl @l Gl Kuds Sy e ol L Sy ke s Sl eSS Ol
258 oo plril LESSL Lo

L @l s el 03 50l F 5 Ab5 J S g ik Olal 53 (655 e <STL NS
o 4 O1pl 5o Sl 53 el 03 g ilwd 1531 J S s 4 Calew I b 655
J'\UM@J&:&_G_\,’@MP\);)\'CJ;S.L;IM;WQ)\ML@CJ,:N%)}: 399
Tr Snd Olanl pde (LIls § gl e L ph il mhaw (N1 &b G b )
g bl Uiy o pl &S Sl s g oolial DY o 9 Ol uid 4 5ST1y 55 el )
53 Jan gt B Sl e ABL Ol g3 sl ans i 3 s 5l £ S
B3 A 655 o S s lte b o7 ol e ol 51 ST (g8 UL sl
eSS slaml 3 oS Sl OT Qs opl s sl @il 50 5150 Hled psle 25 )5
e ol 4 Cabge 55 (655 e KL Ll ps 5l ol oS a0 DIl S geamen
s gl ol skt 4 515k 5 655 dslte Gtes gy ol 1ol SIgs sy Jbo
.:ﬁfdno)ydﬁse\?:ﬁ

O 5 Os S g 51l slasdl DL o g s L sl 4 555 0 a8 Y gane

oslo CIVs b il iy ot g i Sl Suui a, S50 8 Olel Suus


http://dx.doi.org/10.52547/qjerp.30.101.271
http://qjerp.ir/article-1-2982-fa.html

[ Downloaded from gjerp.ir on 2026-02-24 ]

[ DOI: 10.52547/gjerp.30.101.271]

VFe) 5leg +Y oylouds Fe Sl | (gobasdl slocawlow g b byl (Aolilias) ool 4y pi ¥

e R e SN ST BV AR S PRCS
5 sladl ja lle & GDP & (Sudi ang o 5 sbadl s Uy b 5 (S
I sl Ko T cotle Jole slin 5 Sleds 5 YIS wly,T 5 sla Sdoms
ool oS Ol 41y J gy G 5 (Sl ConS 5 sme o 3Ll a6l 015 oaS
B Sl Candy 4 slal a3 Jy Gl (Sdh S8 b o sai a5 IS
13 (K 505150 5Lis 5 4l Bl g S (655 0 ESOU alstlbe Ol oo (YIS 5 Ll
(S 5o F5 CeS pde b e Bl b (Bl g lacale Cl 05 Gl 2l

..,U:Jf


http://dx.doi.org/10.52547/qjerp.30.101.271
http://qjerp.ir/article-1-2982-fa.html

[ Downloaded from gjerp.ir on 2026-02-24 ]

[ DOI: 10.52547/gjerp.30.101.271]

Yyo e 65 30 Sl wlow AlsTae 3929 b (o Koy a5y i1

&b

Sy BB OIFAF) Sl gyl ol § oo (SlaE> Sueal { e (G
bzl 4ol "Panel VAR 3,855, b (Sb o addlas 01,1 (SO el 5 Shas  s5lzel
P ol N oy F Al o Lo

S s oliel 5 (Suud laeSusy Olejon alasly gy " OFAY) wge (ol 53
A s ele wollle S g 05 85 ila,y eSS Jl solbl p WOT
YO oyled oV Il e s i Lo o

YA suis wld Ol 9 (e od helow! (S (598w ((JUKe
oo 53 o s Sles ssolzel &S alail) 1)l oS Glias &Sy S o 250 505T"
NNXE Lo (FANY ¢ Lo slazsl " Ol 1 s ,1uSSL

o) by Oa (6,1aSSL el s S gl St L(1YR) (qug Lo 9 See ooy
YA-OF Lo COINF ¢ Jlo slas] " (g s & k5l 5ludds 5 Jrass oS 5

bl LIS (Sdir gy 5 sobie] ES ) 3l (FAY) (368 e § S0 65 i
3125 0] Ol oot de g0 05 I 5 S S 5 a5 Medli il ST 0L/ SO
Aps ozl

g Sl 5 glles (g lael gl LS VAN 36 Sigd ivese § Loy dowws g
F ool qorin Jlo ey ol g ol aolil 011 (SSLplss o158

Sy B gy OTAF) Gl el § Aacmo ¢ G313 59 La19 € ! ¢SS “dabold (Sonoxa ol
(Sl ) Sy e o ST Ol (SOL ol Cadle y (Sl S 5 ol
(S b Sl O a0 g

Sl MO0 550 50 s o) sl g5l ST (1YY 5 Sile> ol 9 s (S0Ls
XY-FF Law (IFY (olas

slasdl 53 g5l e STy mb 3wl s U pus s OYAY) a5 S
YN oo dADYS . oalatl glal by Lo in gt aslilas " O


http://dx.doi.org/10.52547/qjerp.30.101.271
http://qjerp.ir/article-1-2982-fa.html

[ Downloaded from gjerp.ir on 2026-02-24 ]

[ DOI: 10.52547/gjerp.30.101.271]

VFe) 5leg +Y oylouds Fe Sl | (gobasdl slocawlow g b byl (Aolilias) ool 4y pi 5

CUQ.: g_,.>=2~a L;LA&L: dwu S350 ¢ L?Lf-)J‘" (\yay) (S @L@' L;‘ 9 fél”“w' wé‘}g&
CIFARNPAF Losls b e 3,80, b Ol ol () sgex sby O (6,14

FM-YFR oo AFAY 5L A0 o)l (YO 095 NF Wlis ¢ _pulows (clos o8/, ol

2 s oSy 5 olzel @Sy DM (IYA0) o e Moo § (S0 (990 B
ooyl Y ooy “guw.upj&‘y‘;juwa.@uc"u&p s Shas

losl &Sy Sbisl" () (639Y8 g 9 e (S3Vle Lo e 39y owdtd
> oS 5 e b (535 (5o s ot 3l e3lizl L eSS Sl o 1Sl oS
WY AoV oslod (Canino s ol olSC215) )37 ke 5 mylio ponnlige Mo s 40 12 "N
L OlRl 655 o SO afitans alsts Ol e 3557 2" L(0F4Y) (S5U31 105 90583 comi Qbbb
AN-NF ow (FFI orlatl clolanlow 5 la_iay s " 550 4150 Hlas 5 Sy,

S KL Cles 5 g Jalse lls 5 Ll L(0F4) (ol oot § dams 1S o

YY-Y Lo (PN O p) (60,0 )15 (golais] Colafllos aslilas " O\ ) 551 4150 55

Acharya V.V., Shin H. S. and T. Yorulmazer (2010). “Crisis Resolution and Bank
liquidity”. Review of Financial Studies, No. 24.

Aubuchon C.P. and D.C. Wheelock (2010). The Geographic Distribution and
Characteristics of US bank failures: Do bank failures still reflect local economic
conditions? Federal Reserve Bank of St. Louis Review, No. 92.

Ameni Ghenimi, Hasna Chaibi B., Mohamed Ali Brahim Omri (2017) the Effects of
liquidity risk and Credit risk on bank stability: Evidence from the MENA region.
Borsa _Istanbul

Baral K.J. (2005). “Health Checks up of Commercial banks in the Framework of
CAMEL.: a case study of joint Venture Banks in Nepal”. The Journal of Nepalese
Business Studies, 1(2).

Blundell R. and S. Bond (1998). “Initial conditions and moment restrictions in
dynamic panel data models”. Journal of Econometrics, 87(1).

Bjorn Imbierowicz Christian Rauch (2013). “The Relationship between Liquidity
Risk and Credit Risk in Banks”. Shortened Version published in Journal of Banking
& Finance, 40(1).

Bryant J. (1980). “A model of reserves, bank runs and deposit insurance”. Journal of
Banking & Finance, No. 4.

Chang Roberto (2018). Foreign Exchange Intervention Redux, NBER Working
Paper No. 24463, Issued in March 2018, NBER Program(s): International Finance
and Macroeconomics, Monetary Economics.


http://dx.doi.org/10.52547/qjerp.30.101.271
http://qjerp.ir/article-1-2982-fa.html

[ Downloaded from gjerp.ir on 2026-02-24 ]

[ DOI: 10.52547/gjerp.30.101.271]

TV e 3550 S gl A1 3929 b o Sy g5 e

Hassan M. Kabir, Khan Ashraf and Paltrinieri Andrea (2019). “Liquidity risk, credit
risk and Stability in Islamic and Conventional Banks”. Research in International
Business and Finance, Elsevier, vol. 48(C), pp.17-31.

Huang R. and L. Ratnovski (2011). “The dark side of bank wholesale funding”.
Journal of Financial Intermediation, 20(2).

Kubo A. (2015). Did central banks respond to currency depreciation during the
global financial crisis? Mimeo

Levine I, nys E., Rous p. and A. Tarazi (2014). “bank Income Structure and risk- an
Empirical Analysis of European banks”, journalof banking & finance, No0.32,
pp.1452-1467.

Muriithi Jane, Kennedy MunyuaWaweru (2016). “Effect of Credit Risk on Financial
Performance of Commercial Banks Kenya”, Journal of Economics and Finance
(IOSR-JEF), 7(4). Ver. | (2016).

Ndifon Ejoh, Inah Okpa, Ebong Inyan (2014) “The Relationship and effect of Credit
and Liquidity Risk on Bank Default Risk among Deposit Money Banks in Nigeria”.
Research Journal of Finance and Accounting. Vol.5, No.160i.

Tan Y. (2015). “The impact of risk and Competition on Bank Profitability in China”.
Journal of International Financial Markets, Institutions and Money, 11.


http://dx.doi.org/10.52547/qjerp.30.101.271
http://qjerp.ir/article-1-2982-fa.html
http://www.tcpdf.org

