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1. Autoregressive Distributed Lag
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1. Akaike Information Criterion


https://qjerp.ir/article-1-270-fa.html

[ Downloaded from gjerp.ir on 2025-12-02 ]

P oslod (SOLad! Slgiwlu 9 lgitg s dobikad ¢

- e g N Y .
350 Sl e Jldo sy & o5l Joe 93 87 )3 o 5 3 58 0 S 052
2,5 h )l eSS

W= .0

iy (18 40 2 26 .0

el ot st g 31T g SGs 0 g0 3T 0SSy la jite bt oy 2 S ok
LSO Lty A s o e 558 0 adexDe (V) Jgds 534S 5 bolen
£ ien 4 s byl o s L ite o oS o 3 ek byl (6,8 Jolis
S 4y (e il Dy poot) (ol S 1 (88 i p3 a5 L 35 e

Ly (10 40 2 @b S piin bl (w9 3 Jol> B ) Joo

s e B 55 4 S s s b
IR 5o f Y- V3 Wy ORI i
e a5 b 5 (5,8 i b oSS

1(0) shpedes St PP

YV I e 1(v) g 4, S
g 53 b 1(0) CiS e 4
g > b 1(0) sl sl NP
T 53 b 1(0) el ol mlow pesls LIT

Geios s sl

MJ.:.\:JJH(\))I(O)&M|A_JJAL’$LAJ_:£AJP}A_|A_>}§L>
a..\...AT (Y) J}J.;— )JJ.;.:ARDL (TATed J.:BJ M 6\;‘; A oJLa.Lu‘ARDL
c_"l_‘.‘a&_.b)J,.:f)‘_}_;u}_ﬂj.\dbjj_ﬁ(\)d)b)zC)M&Lhﬁ.x:ﬁx\.n}M&‘J
N3 053l 355 Sysme pl 4 (o 25 SGST & Dottty el 5525 (V) St
s 8
Ho: Py =ps = Pa=Pyy=Prs =Py =0 Ov)

1. Schwartz
2. Augmented Dickey - Fuller
3. Level of Stationary
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