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1- Jalali-Naini and Eskandari.

2- Signaling.

3- Vector Autoregressive.

4- Vector Error Correction Model.
5- BP (2008).
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- Toda and Yamamoto.

- Outery Markets.

- Continuous Equilibrium.
- Public seems.

- Asymmetric.

- Bacon.
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- Manning.

- Karrenbrock.

- Distributed lags model.
- Duffy-Deno.

- Borenstein et al.

- Balke et al.

- Godby et al.
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- Johnson.

- Search Theory.

- Frank Asche et all.

- Naphtha.

- Kerosene.

- Heavy Fuel Oil.

- Bachmeier and Griffin.
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- Radchenko.

- Markov-switching model.

- Vector Autoregressive.

- Partial Adjustment Model —-PAM.
- Impulse Response Functions-IRF.
- Kaufmann and Laskowski.

- Utilization rates.

- Home Heating Oil.

- Retailer.
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- Grasso and Manera.

- Asymmetric ECM.

- Autoregressive Threshold ECM.

- ECM with Threshold Cointegration.
- Denni and Frewer.

- Abosedra and Radchenko.

- Gasoline Margins.
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1- Norman and Shin.
2- Kirchga™ ssner and Ku“bler.
3- Reilly and Witt.
4- Akarca and Andrianacos.
5- Asplund et al.

6- Borenstein and Shepard.

7- Eckert.
8- Salas.
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1- Bettendorf et al.

2- Galeotti et al.

3- Davis and Hamilton.
4- Retailer.
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1- Quantitative Adjustment.

2- Price Adjustment.

3- Cushing, OK WTI Spot Price FOB (Dollars per Barrel).

4- New York Harbor Reformulated RBOB Regular Gasoline Spot Price(Cents per Gallon).
5- Europe Brent Spot Price FOB (Dollars per Barrel).

6- Rotterdam (ARA) Gasoil Spot Price FOB (Cents per Gallon).
7- Fractional.

8- Geweke and Porter-Hudak.

9- Long memory.

10- Semi-nonparametric.

11- S-Plus, Zivot and Wang (2003).
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- Co-integrating vectors.

- Johansen.

- Maximal eigenvalue tests.
- Trace tests

- Hammoudeh et al.

Rao.

- Jalali-Naini nad Eskandari.
- Johansen and Juselius.
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1- Akaike information criteria (AIC) .

2- Diagnostic statistics.

3- Likelihood ratio (LR).

4- Wald test.
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