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1. Markov-Switching Intercept Autoregressive Heteroscedasticity


http://dx.doi.org/10.52547/qjerp.30.103.133
http://qjerp.ir/article-1-3217-fa.html

[ Downloaded from gjerp.ir on 2026-02-18 ]

[ DOI: 10.52547/gjerp.30.103.133 ]

V) 5l ¥ oo Fe Jlo | gobaidl glacawlow g b ip gl (aslibad) sole & pid W

YIS s 4l e Cd G213 it ) gb 4y S1al5 Sladst 5 WIS Lol 5 i )
GLYS L boslg 4 3 Soly Ol 4 Ko sladl sy slaidn 55 Sleds
L dorl e Coad Lk iy b o ite Syl (6 pdh ) o 0 e 5 515,15 (Slabam s
L oo i) & 55 Al b 3 ols o b (oSl Glacal ¢SWS 4 S 01 5] sl
Ll ) 55 B AT Glme 4y ol 355 0 5 00 S (o508l 5131 0

alsT 5 ST VS sl et lo (e 5 EA L5 parads 0593 53 Olajen
St Slebll 5 DUl (e 5 ¢ 5 L 50 araisl d el (gME3150 5 (il (SWYE)
35 Olagen LOYAA Ol 1 ST S 0) Sl 03505 425 VIS (slaes § IS Lasls 4 cud
Sl opl g e3g ol ol gen ¢ bl GV 51 LSS Olgie 4 () Jsder k) Si e
el 0y VWA oo 4 Connd (k03 VO 4 \WAAILL 53 Cnd

iy b g 0355 QLSS Lol aes 53 Liwd 5l F 5 Ol ek Jst Ol c5o0015)
Slaiad ool G151y GV s S5 58 o e U156 OT 53 (618 ad (el
dmly oy e 5L 53 e 058 e (YT 0liS ol Oles) eSS U 5 528
5 oS yolo 4EST 53 b ol G e e 53 pd o pasie oS U5 58 Jy
SN ES GME 515358 0 biw oS 5 sb a i ol 5 B6 sy (slatad oSl
S b o oS W 5 Uy oty ll p I8l |y Sl opl g dal s S j5b w

.sj\ssﬁ)YJA\fjj'CJ}JKQT):

1. Producer Currency Pricing (PCP)
2. Complete ERPT (Exchange Rate Pass-Through)
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1. Bailliu & Fujii
2. Yeboah
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1. Bretton Wood
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1. Clark
2. Haque
3. Exchange Rate Pass-Trough
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1. Dornbusch
2. Goldfeld and Quandt
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1. Goldberg and Knetter
2. Mark up
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