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1. Stability Condition

2. Augmented Dickey - Fuller

3. Phillips - Peron

4. Kwiatkowski, Philips, Schimidit and Shin
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1. Inverse Roots of Characteristic Polynomial


http://qjerp.ir/article-1-473-en.html

[ Downloaded from gjerp.ir on 2026-05-27 |

FYoyloais golaid] slocaluw g o ying s aolilas VA

AN
d_ﬁﬁj sl dless i diads Taa Ty L_,.n:s_‘:_ta

Yoo

.t
o
e
V.o T T T T T

—%.2 — Y= —= . -0 Y= A

63103 gy 3095 Joo Sld gy 1 ¥ Slogai

bl oyl 54 8 5 dolg0 05 0a,5 63,51 Jde aaduiie (slaadsy G b I3 40 ulal

sl g 55 VU Oliabl 51 5l b S gl 53 el ok el Jibe S

Joo Silowy 039 Jloy 9 (Fhuoddgs (gwyp £-T
3 ol s slezel Sl e ) shate e o5l 0T 4 35 dlie ey Coand 53 oS 6 S0l
J;W‘\S@i@\;bJ.\Aw)M,gffduof;Trwt‘élatﬁuxsljct;
Stasen3 5 0 9031 ool il 03 b 5 05837 5 ko (Slabilanny  Stumans s 05057 Jolis T
Sans g 355 ooy 1 3 fains LT o0 OT U 51487 68 0o (6515 5 030 S5 58 Mo (slablemy
b Sl (5,0 bbilaws Ols  (Siaents 5 3505 Sy g0 53 35 o0 ol Jto (glasilony OLa
33 SN b Sars g 05051 5 Jole b sl i e 15 OT Laady sltad 2l 3

el 0l 050 QL:\d (Y) J}.Ja-


http://qjerp.ir/article-1-473-en.html

[ Downloaded from gjerp.ir on 2026-05-27 |

W ol 3 eyl Iy g sk ) sloSps

63102 g 5 3095 Jio SNilowy 1 $15Y g b (Ko 395 9031 gl ¥ Jgur

(P-Value) (s lstas Jloz! o SIEN Co b 0sasT o)l Ay slams
¥ii2X AYOFAAY \
RY A5/¥N10Y \
Vit ad VYV 20N \y
J\OFS \Y/AVaVE ¥
YRV 11/5YE4 )
G s il

0500 B 3.5 o Slocblonsy )3 (Souass 5 3.905 e 1 oo it 405 gl 5l ol
Jﬁ&dméuxuﬁ}u&ligcm:,(M)scg)letjséLstblch.n):aS}@l:
L Sians
3 ol Sakileny LT & 55500 (o) 408 o) blilony 035 Jji (55 05057 52
ol s 53 b A e Cond o Ui i 31 ol 0 S0 e e
ok g S > 4 g 390 Je SN late ol b el e s 0037 (25 00T
S Cond o e S w55 SISl 5 03y (B3lal Cmlipo OT I Jol (sladilom 3L
313 planil b iloy S o3lizal b s Sy gty 1 035 Jla i 05057 015 od 87 Sl g 4555
@il 587 0 b e g il 0S5 53 1 Wbl o il 1l S o OT 51 g S
035 Jle i G0 sa3T bl cpl pools plasil OT ol o 1) O 503T s 35 Jool> alaze
31 e3lizal (1881) JSS o 558 oo aslizal Jslite ol pd il 51K a5 4 3405 345 (630nie
x5 b bl s e olgity bilany 05 Sbebain 51 1) (S (e Gl G ile o sSae
ozt gl Sl (San b iin 5 o L g 051 ol b piie 5 0 Gy ol 57 2505
e e aniia laads s e oo 5SS lealial (V44Y) 13551 (S o) o= (61 ST s oulaT
358 Sl o ol S ealizal Ko S 5 g slgiiy 1 Wil illesS - bl
g arg b ,S e o p eslial sy bl ()15 0 s S35 ey 53 S el )bl
daly oS b Jldaly s p 4 GO 651320 5 S 50 e 3l eslizal b sl dlie Sl

(bl cpl gl o0 (al?..ﬂ ol Gladd bl 5 55 035 Jle 5 Oga3T 03305 5 o0 ol S5 alale

1. Multivariate Normal
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