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1- Burns and Mitchell(1947), Measuring Business Cycles, NBER, NY, p. 30.
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1- Co-movement
2- Asymmetries

3- Stylized facts

4- Kitchin

5- Mitchell

6- Kuznets

7- Lucas

8- Regularities

9- Basu and Taylor
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1- Backus and Kehoe

2- Sichel

3- Lucas, 1977, P. 217.

4 Revivals

5 Comin & Gertler (2003)
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3- Gabor.
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2- Kaiser

3 Time-frequency Llocalization

4 Shifted and Scaled Versions of a Mother Wavelet
5- Daubechies 1990.
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2 Amplitude

3 Steepness

4- Crivellini et al 2004.
5- Granger, 1966.
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www.sid.ir

FF o slod 233195 Sl (G121 — oMl 555 95) (S3Ladl doliid gy dolidad FF

:&be

e -

.;léu;\djt?a,tj>lui;,@,>@)uajwﬁ‘(\VAv>@;ﬁf}|ﬁ;‘6,m\

Gl b S (OYAP) 56 Sgd cidases 5 (o syd AL (Cpmamdaes ¢ 2B 5
(01 ) 5558 (635 90 andllan) sl

Sasl s w5 O GlacS 4 Cuanl 5 25 (YAD) okt del 5 o (s
Ol S Calzes a b a5l

2S5l bl ol sl (Slajen gz COVAV) SLTo 05 5 5oLl 1,5 g (SIS s

slasl js ol Jlssl p Fie Jalse cwyp OYAY) OLIEE Sigw 5 ldjdemes cosl3Tin o
Ol !

slasl gylow sl 6l by e I3l I CVYAR) byl 5 5 oo o Sliw g
ool aaliin g5 O )

Ot sl )s (ool Hlgsl fdow ((VWAY) oM damadlde s 5 daw (Shes

1y ol Slsl Je &G 35T 5 (VWA 5187 e 5 (630 j00ls sl ¢ pnm 3155 sulis
sty Sl 5 I8 2 ol Sl eslizl L ol ) slasl ol

o3lizul b Ol 5l (g5law o IS oy C(YFAD OLT 5 jg0) (slazen ) oli 5 s 315 sules
VO o leis (g3l Sl dows (A 50 4 ks

Ol 3lasl 53 (g lowd gl [ 3557 2 5 oy 2 (VFAR) JLSI uxxp)ﬁa‘ﬁu@ﬁ

O 5 (2ol Sl o (o 2 (VYA (655,55 by 5 (caied (Ao dazms (5 st ¢ alate
(st s Sl 53wl sl 58S Oyl (6l (gl S

53 ol el i C(WYAV) Gl 8 IS 5 ot 5 (oM Jodazme (3 50mue hiadsa
Sl — &K 2l Sl eslizal L Ol | slal

oY -2
Backus, D, Kehoe, P, Kydland, F (1992), International real business cycles,
Journal of Political Economy 101.
Basu, S and Taylor, A (1999), Business cycles in international historical
perspective, Journal of Economic Perspectives 13(2).


www.sid.ir

FO g0 o Sl oalinl b Of ol (Solxd (Sl I fuloed 9 49 3505

Boashash, B., (1987). Theory, Implementation and Application of Time-
frequency Signal Analysis Using the Wigner-Ville Distribution, Journal of
Electrical and Electronics Engineering, vol. 7, no. 3.

Crivellini, M, Gallegati, M and Palestrini, A (2004), Industrial Output
Fluctuations in Developed Countries: A time-scale Decomposition
Analysis. Working Papers and Studies: Papers from the 4th Eurostat and
DGFin Colloquium Modern Tools for Business Cycle Analysis,
European Commission, Brussels, Belgium.

Crowley, P.M (2007), A Guide to Wavelets for Economists, Journal Of
Economic Surveys Vol. 21, No. 2.

Daubechies, 1., (1990), The Wavelet Transform, Time-frequency
Localization and Signal Analysis, IEEE Transactions on Information
Theory, vol. 36, no. 5.

Gabor, D (1946), Theory of Communication. J. Inst. Elec. Eng; vol. 93.

Granger, C (1966), The Typical Spectral Shape of an Economic Variable,
Econometrica 34(1).

Hlawatsch, F, Boudreaux-Bartels, G. F (1992), Linear and Quadratic Time-
frequency Signal Representation. IEEE Signal Processing Magazine, 21-67.

Kaiser, Gerald. (1994), A Friendly Guide to Wavelets, Cambridge, Mass.:
Birkhéuser.

Kitchin, J (1923), Cycles and Trends in Economic Factors, Review of
Economics and Statistics 5.

Kuznets, S (1958), Long Swings in the Growth of Population and in Related
Economic Variables. Proceedings of the American Philosophical Society 102.

Jagric, T, Ovin, R (2004), Method of Analyzing Business Cycles in a
Transition Economy: the Case of Slovenia. The Developing
Economies, XLII-1.

Levy, D and Dezhbakhsh, H (2003a), International Evidence on Output
Fluctuation and Shock Persistence, Journal of Monetary Economics 50.
Levy, D and Dezhbakhsh, H (2003b), On the Typical Spectral Shape of an

Economic Variable. Applied Economic Letters 10(7).

Lucas, R (1977), Understanding Business Cycles. In Brunner, K and
Meltzer, A (Eds.), Stabilization of the Domestic and International
Economy, Vol.5.

Mitchell, W (1946), Business Cycles: The Problem and its Setting. New
York, USA.

Sichel, D (1993), Business Cycle Asymmetry: A Deeper Look. Economic
Inquiry 31.

Raihan, S, Md, Wen, Y, Zeng, B, (2005), Wavelet: a New Tool for Business
Cycle Analysis. The Federal Reserve Of St.Louis working paper series.


www.sid.ir

