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1. Autoregressive Distributed Lag
2. Vector Error Correction
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1. Parakash Loungani and Phillip Swagel (2001)
2. Petter Montiel (1989), pp. 527-549.
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1. Sargent and Wallace (1981), pp. 1-17.
2. McDermott
3. Lawrence Ball and N. Gregory Mankew (1995), pp. 161-194.
4. Chopra(1985)
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1. Villanueva Delano, pp. 256-270.
2. Rudiger Dornbusch, pp. 93-106.
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1. Alexander, W. R. J., pp. 223-238.
2. Pierre-Richard Agenor and Alexander W. Hoffmai ster
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1. Optimal Lag

2. Akaike

3. Schwartz

4. Johansen- Juselius
5. Cointegration


https://qjerp.ir/article-1-274-en.html

[ Downloaded from gjerp.ir on 2025-11-04 ]

YO ... 9 GH9ls icaie Slaisu ..\.3395 6T eIy

Lodld edaw (Sl 4Bl maoxi Jod— (D A9 ddsy 90T O Jgus
Sl palae s Sl polie awsboes o)l

0505 aom oy 433 e ok ~

s yh 5y A _v/5v -YAF ~F/Y LINF

Ny e -1 e HRMx

5y ad 33 i 4 p _v/5Y -v/a8 ~1/VA LRER

Sh gad 3 i 4 -Y/8Y -Y/A% VR4 LGDPI

b a3 i 4 -Y/8Y -Y/a% EAlAKEd LGDPA

b gad 3 o b -Y/%Y -Y/a% AL LGDPS
G il el

WS Slej s Jeb— (s sty adu,y OgasT iy 3l 08 gbaslisl 4 ax 5 L
u._i)Q}_AjT}s)téLﬂww)ﬁcsjls:ﬁ)‘sibjsﬂ).ss)t}bm
B G a5 bl 6908 ol e Sl (2315 Sldaas S5 303 1
30055 F5 028 sla e e (Laesls o 53) 033 03837 ol 2 5 (7) s
v-*u@ SLa it o At U Sl (sl e s (S 13 s ﬁw@
S &G ey Sleds 5 (655518 et sled o33 350l 02,80 5 50
Je (sLa it 53 dmly iy Sy ag a5 L ol ol L s o bl (6,8 5l
5,5 eslital Jds gl el )b 3557 (6l aeiwslasl SIS cled sy 5 Ol 5 gos
L b o OB 0o B alin 551 o o oo (sl e 53 g 4l 55 1
.‘;;uu;“ﬂ\ﬁgswh;,);t.\iw&u@Ul@_u)&\ﬂ@,@@\
23l 8 Ga e s (Sl o w53 o) 40 3 e e 2
a8 ey (Soall oon e s bl Jobe (sl iz 51 pamy oSl s a7 81
o ite o wlal 5 035 OIS 51 1SS 05k 1 O 85 ol b A o

'ﬁ;{:)j‘\-ﬂ@ujﬁsf“



https://qjerp.ir/article-1-274-en.html

[ Downloaded from gjerp.ir on 2025-11-04 ]

FO oo (SoLaBl (Slgivbw g lgind gy dolilad Y7

Bodls ahaw (&l 3 09 3 —uld 03T W £ Jour

05057 am

23 Sl polis 2ol palie sl oyleT

Loy Ve c)d»/ Lo ys b C)“‘ ol s
34 h 3y o dd )b -Y/%) -Y/40 AN LINF
S 0 3y fho db b -Y/#) -Y/40 ATl LRMY
555 a5 3y e 4 b -Y/%) ~Y/40 -/ LRER
S5h as 3y s 4 b —Y/%) ~Y/40 Y24 LGDPI
95 a5 3y i 4 b -Y/%) -Y/40 Y LGDPA
34h ad 3y o dud )b -Y/%) -Y/40 —+ /A0 LGDPS
G s i e

(VAR) (613 O sew 85 355 45 0 5 455 il (Sebll on 55 i 51 i
SAIC) ST Lo I Ol slaylas | o515 sk ol Sl oS i
a5 ST G503 T ol 5 (V) U EE 4 a5 08 oslinad (SO) 5,158

Q)JMO}_&)‘T@L&SL;&L)&)—W}‘.@‘d}d%}g‘éuﬂd‘j(v)

Sl 5037 5l G

om0 Sl 0ds 0Ly (4) 5 (M) sl st s LS;LL,;\V_A

ol 3Ll s e o bl domy3 s (1059 polie STo 0 ga3T 5 cpila g

‘5L€J}ﬁ)TwL~“ﬁ) d..\.a).) ol GJW‘WUQ'&&LLGJJAJT@LUM@-}LM\
B (o35 89 Oliab pela 53) 1 Ko 1 Sl 3575 (o5 olie ST 5 il

bﬁabuxw‘VEC u::}))‘ Qb}'u’.ﬁ u._:"]al..: )‘}.;'LSA

VAR 45 50 Qb5 Y Jgaz

HQ SC

AIC FPE LR LogL Lag

SRRV AVASYE
SV /PR SAFEYARS

EAMARI SRV VALY &

CY/AFWAS  YSE-q NA SY/YAYF '
SVVFDAA FANESYT YAV/EY Y YYE/srYY 3

—\Y/VYENS Y/VOE-\Y O FA/YADFD YA /O Y Y

;.-.G:u: 5 @\:J J’L


https://qjerp.ir/article-1-274-en.html

[ Downloaded from gjerp.ir on 2025-11-04 ]

VY o 9838l (oo Sletst wgi BT (wsp

Oguilag F10g0ST @ A Jyuar

Pl S i OsaiTelT T L
7 C"‘” '/.aclw i °R9 p3 SP At 2
VOFAA aF/10 Y04/ AF WX a's None
Y&/ FAIDY VYAV YA ADNYYY At most 1
OF/FF FV/Y VE/VFONF IYYAASA At most 2
Yo/50 Ya/%A Fa/A A FFYE At most 3
G gl EAN
039 polio J i a3l @5 A Jouer
Pl il e iyl S e oyl ) o ) .
N clw N cb iy olie °p9 n2 SP At P
FO/) va/vv 1Y4/4. F5 WX a's None
FAIVY Y/F8 OY/YOASY CABNYVY At most 1
TY/YE Y/ YoOFFHY IYYAASA At most 2
YooY YAV YO/A0F0- FEYE At most 3
G gl AN

(VEC (595 &b ) pog 2 (Aom g5 JUT 3597 2 A
oalawl Ls\)—’ ol S gden (VAR) ciii )‘ S ‘;..LA ' (VEC) LS)‘JJ{ L;Ua> c_.?:.d

L ite Saily 5Ly (VEC) oy as sl a3l vn 487 6 sl o )
gt (812 b (VEC) oy juas S o 350kome T (Sablil o o 15 3050
3 eslaz U}.AJ_SA:.AU:JWMQ\VALJJJ xS B9y S & 4;.:.\..,!?.;
Olsabl el )3 5 dude e 2 0 &7 (655b 4 .45 0L (4) 5 (A) sl s 5 dube
e oS 1 K 5l LS s s ol o S Sl Jler s cho 389
Sty Skeddly 13 gl b o3 gy T y3 (3Ll (slagy 5 oy 51 0T sla 2l

RO PR M..ll.aﬂ ﬁ L ) d)J\> BE VEC) Jde )‘ o

1. Walter Enders (1995)


https://qjerp.ir/article-1-274-en.html

[ Downloaded from gjerp.ir on 2025-11-04 ]

FO oslods  (SoLaB! (Slgibw 9 lgindg s dolilad YA

Souily (S3USbe wd Og03T of ot 4 (OT o Jloy 9 21 K08 H1 9.+ Jooo

Sl A3 O g 3T (VEC) ook Jls j ,ls o) e Sl la ke

| 3 /¥ ARY LINF

\ Y/AAYVAY V/YO\FF LRMY
«/EVYAYY V/YSYAYY F/AFAAL LRER

— e/ ESVEY VARV L —S/FYV5F LGDPI
AR\ —Y/$SAMY —ANA 454 LGDPA
“VNAVAOY —/RYYSY ZV/FYLYFE LGDPS
G gl s le

E5 oIl s (S a5 el s Do s 4 5 b
5 So3lS (o Sleidn M Il &S b 3 s e 05 SIS
e 15 L eS0T sy Sotackily Laslyy L ls dal g o5 A s Dl
i 039531 5| ke 31w cdiadidy Lol bl .omul HE L (g3lal
Wl Ol 53 55 N S ey e S Ly 5 565558

220255 0352 (I 0537 (s 1 Sl cdoatily dlaly 03,5 5T s Sl
Sy50 s A3 (pila g S Sl Jeol (Dl daily) (anzman 1 2 O ) 5Ll
oS 05037 1 bl el om il 53 oS e sl 1 i
Wl 6§ K e o 6t HL
el G (e Ko A5 ke a6 1 H,

473,875,015 o do 5380 Jlozml 4 o a3 5 o 0 g03T ol
(CHSQQ) = ¥F/MEG /) kS a5y ontantils 53 1, 01 plsbasdl )3 05 5 03 50 3 5

(ARDL 95 8250 3) P98 3 (i3 g8 JBT 2557 A
Tl el Lgf.«égi shIsARDL s, ui:":"“"r‘“ Sledy o 03

1. Chi- Square
2. M. H. Pesaran and B. Pesaran (1997)
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