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1. Non-Linear Model
2. Threshold Auto Regression (TAR)
3. Momentum Threshold Auto Regression (M-TAR)
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1. Purchasing Power Parity
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2. Spurious Regression
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1. Engel-Granger
2. Dickey-Fuller Test
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1. White Noise
2. Heaviside Indicator Function
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1. Momentum Threshold Auto Regression


http://qjerp.ir/article-1-589-en.html

[ Downloaded from gjerp.ir on 2026-06-10 ]

VAT . syt 52857 905 5 (STl (ygemms 5 )093

3391 5 o Py sl cpl Slllas CAEL 55 1555 0 e HE Sl ST Ol gea ST ol |
:J\j‘_;\%]aji’}é}aﬁﬂlqu&algdfo:j%ﬁ:a\jbc@\j&a&:};‘_;:xaﬁ»:nr)u&ﬁ\jljc:}.':ade

Wl ot b & L5 ) ho T e 8 £y s Slllas plos 3 s 4 5 anllan ol 53055k o

M -TAR b TAR e obxsl shze 5-3
o pbm oal 1,5 0 i 53 b (510 15 0ol fotas 3586 Jie 53 2 o8 LT
S o Sa,m M-TAR Jue o651 L TAR Wl b oS5 51 s t}g& LT &8 ol a5
3 ool bl oyl s g M-TAR L TAR Jue 5 eslanal (gl 5 (glodd g3 056 IS sboay
Gl jlrs le Jobo bl jlns 5 51 dbe 531 o e el (gl S slgiiy (1998) o5 B
SBC SAIC s S &S Jdo &g ool 4.5 55 03lizl (SC) 5l s slre b (AIC) eSSST LoleDb!

S m olizad gy opl 3135 i s (2011) OLKes 5 Sl Lo g dal 5z Bl wils

STl cuis 3k 395 Sl S 8917 .6-3
055 1okl (gladus 3T s Sdia atwslasl 5 slasl & Cl 3 S o plt Sl
S eslizal b gT S o enlizal 3 ‘5qu S TAR sladde 51 487 505 350 5 (6 las O 50
L (2001) Huks S8 5T dlie oK s s ges s |y sl slaay 5o 054 0,lzel TAR Jute
Sy 1 (glodisS ol 18 Sl 3557 Ll 5 oo ot O S5 555 &S 05 Ol TAR Jube l olizul
o3l i s o e 5T (g5ldde ol , TAR JAA;‘(ZOOZ)J,L:;,Ji..uss‘J‘jj‘-Cj#ﬁ;
S eslinad LPPP y e (slos 28 oo gmny p id god olil Slgor <Ko 0593 Jsb 45 o
alps 55 (2008) 5k 5 g5 s plowl (2004) (55 pm5 52 5 ook 55l Loy TAR (sladate
Al sbsy 553879 6 TAR (ladite 5l eslizul b domly Coad O 56 53 055 st &

C,.w‘ ol °:J'I J\S‘\a j.‘." ‘_QQL,QS.;‘ @JU BL g_;“’- TAR 6\AJ-M ‘J;-\A :J‘)A B4 ojy;
53 bl Gble o ey 053 b Sk b5 sl TAR S1(2006) sy 5 o yS0ss
-b:_,.u oslaiwl 15}14 ij;


http://qjerp.ir/article-1-589-en.html

[ Downloaded from gjerp.ir on 2026-06-10 ]

68 o)lot goladdl slocawlow glo ingsy dolilias 148
29T 9 9y 9 Bui Jow 4
Gl o Kan &S5 51 oslial b glalnT glade 31 63,0, 0L sl ol adllls s

3558 (6l Ozl (gla s b s PPP 505 4 (2001) o IS 5 oyl o 55 0kl f

:}J@ :JjTJ'I J.’.J dj:bu J‘ a:u.‘.'.w‘ L CJ-LA-L.L J:w 4.]4;‘) ‘-L‘b‘ Q)AJT QJ'-'-‘ BL V‘-’-J‘:ﬂ@ Q‘j_‘
e=0ptaP; +opt U (6)

jM:&ngﬁé’jwb?‘éjfjb-wc}bﬁj@p[jp[*cjj‘cjﬁj@eto'r):g

:3}:‘@QJ}TJIOIS‘_,:‘}J‘QJLJ'b_}.‘.‘“;)ﬁ&f‘p"}p‘ @%f)}wc@‘@:udw‘nfut

Au= I pr Uy + (1' It) P2 Untt) Y Aurte, (7)

P Blony 5 s 05 515 605 355 o dusles (7) dlaly (6) daly 3 0T Cvisag Uy ol o7

ol S 30 e TAR ke 53 45 0l o &5 glailes. ol s (90 L b b 5 ol Lo sl

VOB Ut
k :{ (8)

0 35 uu<t
Dgh a5 Oy ol 4 M-TAR L;ﬁ\ﬁ

1 Jfl AUy, >T
I= { (9)
0 5 Auy<t

St 13 5 Sl o 39 A2dT e i o €7 & Koot | 5o Jio 5 o5 ol (il et
b o SNst g 03T o) San Ly G4 pp= + o o pogi 0 @5 i ps o )y el
G el Jobs OS5 3 5 o e O 1 Kon A E7 D50l 3 0058 35 21 Ken 358 5 e o
Og03T b Olie s 3 gon (P=PY) 25 355 3) Piapr=" Jao 10 3 o Gl 58 oo I Jiin ) g0 (gl ke
L O ot 5 ST o) Ko 3 g5 o LasOLEPTPr SPTPHET 5533 23505 2


http://qjerp.ir/article-1-589-en.html

[ Downloaded from gjerp.ir on 2026-06-10 ]

149 . sl 52857 905 5 (STl (ygemms 5 )093

2 mlgboesld .5
koals . 1-5

@;J\;Q;w;Jf(1339—1390)G‘u;ajtgé\,.;,\j\w),;j;\w;;)\-stéunu;)\-cjséwumJ_\J;
Nl Cwd el (glaosls (o 5l ol ‘_;”T:; Ul o Syse S5 S ol 1 S
I o o o3kl 355 g0 2 (WD) il a5 (gl ot s gl 3 b 5 857 oS s e b it
5 oT sutonze VL (615 0S5 e a2l @ Lo s o (slonls. sy 0 2006 Jlw Jolna 1384 baosls -l a4l
g};‘suﬁ;m(.uu@is\ﬁ.@mﬁhﬁlmJMZOOSMuéxjdu?wjéuf;u;ﬁw\};

.@‘aﬁﬂ;ﬁjéw‘b_)@gbjy‘\g

s it ! 2-5
S5 15 el )5 5 (glosy s mt) Sy 5 S8 () ey 53 5l e 1l ke gl g
Mas b5 15 Glonsd 3 sl 551 55 o otankly dlaly o 8 s o O bl 5 51 &5
2y oy (6 ) ek e g ot 53 o San

e gl 3008 oo O gnST (2 Ko 3 5 Sy aa )y 2l Blowd 11y (5 a1
o0 5 ool Gl s ol 45 0 J OS5 s gl (Jb5) ] " (ADF) Wpans = (K3 05057
G o sl lom 5 ol il sy b i 355 0505T ol 3303 55 gn o3bind T maman

il 0 41 (1) Do 53 ol (sl siin  Oa3T ol (6l ool s s 5 oo 5 5 457 3l oo

1. World Development Indicators

93 LB L | Sl o Lo it plad LBL 13y ety dlaly ke iz o Sl Sl amtsliadl Sl el .2
o 53 Doy daily O 0l 8

3. Augmented Dickey-Fuller Test
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