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1- Dornbusch and Fischer
2- Flow-oriented Models
3- Stock-oriented Models
4- Branson
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1- Gavin

2- Joseph

3- Yau and Nieh
4- Erdal
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1-Vector Autoregressive (VAR)
2- Autoregressive Distributed Lag (ARDL)
3 -Error Correction Models (ECM)
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1- Granger, Huang and Yang

2- Azman-Saini,Habibullah, Law and Dayang-Afizzah
3-Toda and Yamamoto

4- Pan, Fok and Liu
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1- Beer and Hebein

2- Exponential Generalized Autoregressive Conditional Heteroskedasticity
(EGARCH)

3- Morley

4- Threshold Error-correction Model

5- Zhao


www.SID.ir

100 oo 9399 313L 38 Plaw Cund IS sl 3 351 (B9 & 5 Slueblb Wb 25 owsy
ST oy 4 GARCH sladae 1 sslizal L oY) D oudle 5 upe (Culg o
Ol 4,8 Oy (Sl e I ol s 4 s el DL p 5l F 5 Sl

.;)\;QHCQMJUQJ{Lg)bL'.,u)‘_,’_Lu;U)\'CJ}QULﬂ}JS;b

G (9P Ay SR> 9 S =TT
GARCH o smdsr gbadie tdex I Ssline sblila, i o dode Sl

Glas ol Gladie 5 meres ot glsl s VAR-GARCH Ju VARJw
plow o 5 3l 5 e o Ay () 6l i g2 DlWlas 53 ARDL Jote 5 6515
okisly (sla sy plad ol 8 8 15 eslial 3 50 Lo y5aS e I Cakism (gla)paS” )
5 Sl ods 3,5 I 4 (Y01 9) ) g0 anlllae 53 145 oS a8 0 5e5T il e
edpp g el PR 355 Doge 3 (g 20sa e 0 Bl fad S5 »
).sq.ﬁe))lngRDLdm.\;{,mc_)\.x,\;&w)j;)yéuﬁw?@);g;ﬁ
2B ) 13 55 e ol Lol ods J e S gidone pl 4 o ((YAD) 0315 S i
ol lis (5)epl3l s ISS1 B ESGS slaaiged e (51 OT s 4T ol ke
}j,tC,'@w\uJi‘u@\)wu‘gﬁb(vu\)ot,&ﬂjuﬂéu‘u\;oyﬁag,

.M.)dn )‘_,; oslazwl 390 C-l@,w C,w.:s uﬂ}l.&

Wodld fuou g @ joxi 9 Gaid w9y ¢
analer al (93 2 )8 s 5 51 g Jewi - o s Ry 5 Saale b 1 Sl e
93 od ab pdy LSl s el cardllan cpl s eslinad 3)se glaesls (6,LT
Sysn Eaesls 65515 8 (gl (Cal \PVIAYAA Slej oy55 5 6lale Soyso 4 O o)y
03 el o 03laal IFS 05,25 = 8 5 01,65 Jhsle Slosl o 5 655 0 &SSL ol 515U
s g plomil doly s 3,10kl (sl a3T 5 o3lizel b e pize o Ule gy p ) Gl (s
Sl g e s 4 ol SGes b ine UL 5 oy k) gy Sul 4 ey L

02352 088Y) 55,00 5 g3 ((VAAR) T sla0 a5 T S el b ke gy s skl

1- Subair and Salihu
2- Perron
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2- Lumsdaine and Papell
3- Lee and strazicich
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1- Box-jenkins Methodology

2- Augmented Dickey-Fuller (ADF)

3- Phillips-Perron (PP)

4- Kwiatkowski, Phillips, Schmidt and Shin (KPSS)
5- Ng and Perron(NP)
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1- Vector Error Correction Model
2- White Noise
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