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1. Positive Trend Inflation and Menu Costs
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1. Tight Monetary Policy
2. Easy Monetary Policy
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1. Markov-Switching Model
2. Kalman Filter
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1. Sum of Squared Errors
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1. Nonlinear Least Squares


http://qjerp.ir/article-1-548-fa.html

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

FA oplais solaid] slocuslw 3 lo ity dolidas Y+
B piio (2 blo O9g03T.1-0
bl 0 1 (PP) 0y = ek 5 (ADF) 4l cans 355 = o3 sla0 go3T 1 alllan (sl 55

.C...m‘a.\ﬁ43‘)‘(\)JJ&JA\AQ}A)TJ|4>.=:SJ}JJML&JHAW

s puiito o2 blo sl (s yg03T Y Jgumr

e Wlpasi J = (S5 0557 037, marks 05057
- L9y g Mo g Lo,k Mo L9,y Ok Losb
Sl Sl

LNY VA —Y/aY VA —Y/6Y —\/fY —\/8Y
LNM1 —\/6A —Y/AY —\/¥A —Y/0Y -\/Y$ -/
LNINV -\ —Y/AY ~Y/0A —Y/0Y —\/f4 —Y/\Y
LNG —\/ay —Y/aY —\/YY -Y/0) —Y/e¥ —\/VA
LNOIL \AAE Y/aY- AN ¥/00- -/ Y/YA-
dLNY Y/AA- —Y/AY -Y/4% -Y/0) *F/04- R7ANE
dLNM -Y/¥4 -Y/aY *y/05- -Y/0% /- *E/PE-
dLNINV *0/F5- —Y/AY *0/FY- -Y/0) *\¥/0- *o/ 8-
dLNG *¥/\0- -Y/AY *yry- -¥/0) *F/NE- *f/a9-
dLNOIL *8/4¥- —Y/aY *8/4F- —Y/0) *o *o_

sl M)sa)pp\cluﬁ;fl» s e oLl odiasoolis %

G s il

..\:-‘) 4...";{‘) 6\)‘)614.")3 SHIr ) L;LALJ&’.ASMJGA QL@PP)ADF 6\.be)ch

ol Blo s jize ol gl 450 Sl Lol el &S5 a5 0 1 4zl

09 b pmé g0l V-0
u.:.‘ J).a.? ol (\QA*) U)}"‘"J: ‘_)}A)T )‘ d‘}:‘sﬂ LSJ“' giif_)\:ﬁ) Qb}.a ‘}Ja}j:& ror 6‘;1
FOJLGT\.:LMJ';‘;Y ‘-"‘.’.J‘; a)\.ﬁTwLw‘jjSTAR 6}@‘)‘)% ‘_gf.ﬂ‘k.«uj‘;;.éujﬁ‘)-‘l

1. Augmented Dickey-Fuller Test
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