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1 .Cross- Sectional Independence
2 .Breusch and Pagan (1980)
3 .Pesaran’s Cross- Sectional Dependence (2004)
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1. Levin et al. (2002)
2. Imet al. (2003)
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1. Pedroni (2004)
2. Kao (1999)
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1. Bootstrap
2. Chang (2004)
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1. Philips and Hansen (1990)
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1. Pesaran et al. (1999)


http://epprjournal.ir/article-1-265-fa.html
www.sid.ir

Downloaded from epprjournal.ir at 11:53 +0430 on Tuesday July 25th 2017

YFR0 Olia /0 o jlas /33 Sl /(351 (S 5280 5 51t (sl 2 sy anlilc oY

q p
Yitzzsij'xi,t—j +Z7\i]‘ Yit-j + Hi + & (%)
=0 =1
4.1»9'- Eit 6&9‘_&.4 C_._:U CJ‘;‘A.LQ:- Nih G&La‘) 09> it ‘(déuu) l.he)j? Sldas ILB}Q A-EJ‘J BE)
bl (08) adasly Vsotes sy el b ol T 03 8 (6 py s 57 (sla e K X 1,13, Xy

ﬁ)\)b@.ﬂ]&}ﬁ‘éﬁi

p-1 q-1
Ayie = @iYie-1 + BiXic + Z Ay AY e + Z 8 i AXy e+ 4+ &g (¥+)
j=1 j=o

S 5o ol bl sl s 0 dan 0L &S 0n g Jidn e @ G byl )2

B 53 5 05,8 e B Al 0l Sl sl Sea T =T AZ) = Oslaber st (slaaiy
4S5 s ybontosl (85l el I BHARDL I (K05 pulal (255 (5 S 03 5
500y LB B3 Sy 15 Oy poi S Sa pite ey Sikatily sl 5 5 3 <0

(0-% 1484 (O, Ken

B;
Vit = _(E)Xit + Mt (xy)

e B = S0 Sl s i G T S G e
Jola e b ot el dhor &S5 Sy gty (V) sl 55 @i cpoman hd OLSG 03 5
Cou 483 S0, oS s ey dal) 3 g5 5 ASL—1 < @ < 045 53055 5 S 0 Jor
ol L el (s o ksl oS5 (V) oy ST Sl 58 oo alan ol ! SKea
;,ﬂﬁbwf,uswamq,,;,c).um{%lyotj:@&u@b,fu,‘;),
sl a5 L el e & S 05 0 B Sl 5 4 a5 L (Olen) 5 S

1. Reparametrized
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1. Pooling Data
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