Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

R SN dlogw p (S 9 I
g!ﬁ!;o gs"’ﬁ"“’

-:EeLs : /’4_;‘;9‘.)
.:E:":E:.Jw‘ L}J:,L;

Sl b3 1 Ol ! dilo S oS 30l (Sl gis” Slaidl 8 T Cwsd § o
SLRLHL 30 ol cned &7 2L T Sl sl Cand! Flo by SI90 (ST 5o
3 g ladl 33 S o Jolgs S (0 Olge 40 OT 3 g0 o Sl
oLS g dlio 3l 39 o0 Bl o9 S (ST Glo g 3 IO W T (SUs e
U oo (i 4l ol 38 .5 0 Uy (6 piay IS 3 o yold i85 g b
STl g g (PRwSaBl Juo 2 Dezslr 53 (S SleTgd Db g cer
By 1 39031 3390 1FFA-ITAY Gl (b O 1 SLaBl 0 coguad st
o RIP D90 4 (B g0 o 0 4T B 0 Sl (2 2 Sl s B
e S gl Dgmit Ly W S g9 3 Jol (835 ST S (e yd YO
ST 30 (5038 Y 3l i LS & y5—0 4 05 B 9 o OT F1 (ko
i g1 (e (i 57 gl) B9 i 38 S (30958 3 Sl (53
= Fiin 8T S8 Sl sd K0 Diled 2518 (pogad iy SIS 4lo

W18 pogas S (5 10T 4l

(oo 3 S wle ¢ miwslal (golaml SU o o 28 Sl sl (Gl (So3lg

é.zD'JATJ)

oRiils slasl (5,875 il ghe s — OBLT daly ol ST oKty el i i

Q\:‘A}M—Ux

O oKl 5Ll (6 5875 g gmetils 5 55 ply oKl5 ale Cia sae e

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

9 0 lod (SoLaBl Slgin gy § lgiwlw dolidad  SY
Aouio .Y
G s g ci Ced L5U s il 4 Ol ) s i 0S5l (slay 5587 sl
sl a0l &S Cl Cad L Ol Wl Lo s 4 alis ol .l OT Sl ysls 1 Juol
330l ol ol 4B 5 Oblaslasl a5 3 g0 (Sl U2 im0 VAVY Loy 25 S 55
wbls S odidg B odes (slay 5iS 05 5 4 Olgar (sla,y 58 slal  Jglize T 5487 sbis
(WAF (3> 5 L3I ol

LAY s 3l 5 O slgmed Lol 1 Sl edile (gl OSCie Eow OLe3 T
Ml 5 o g 0 0kiS ol (o 52 ST e (el laslasl 4 G5 g S
GV Cad 550 51 ol gladeT 55 G5l edody ol ol 0 (gutile (6 5las
sl (galasl gla s Kos T o e JBT 5 o)1= Mg g ply 3Ly L Jsle

O8N Oen 57 65 5 VAAY OLKea 5 ' 03,58 358 oo

Lo 40 .Y
5 dalse St 5 IS b Sl ey IS e slaag i > bl Oota
.sjj_».\_ﬁu'CJ_?l_gA_Im.bﬁu.aJl_s-‘_;J\.lfql.af»ugl:}qjléj).s.@\OTjg;}o‘_;hJ_éﬁa
A el e Sl g O iy landl JSC5 53 5 055 o gms 25 JST A 55 o s
& bl ol gy S a Bk JS A5 5 e e o UL Al (3L sl
.sj_:fwaj}_,puajl_é-‘_;)\.'\fqbﬂb_4:5\;_&1}‘:@5|J>:}>,-}n6h4iuﬂﬁo-4§
b 51 lasbes 5 S ale s Kos (slaa i 53 bl 1531 55 g oS 355 0 i
(S Sleal8 s 4 Ly o gbail s 5 Eomln arly ) S e lgs LS 5 Lalls
ot 5 b ooladl rge yite ol e DL OT 53 68 ol o bl OT Lol & o
el 43 8 13 gy 350

3 Jeelse coda sl lew oo T 5,57 1 5 S wla &5 208 o
QLJLE.»@L«J)JJJMcL.»;aJ_e'CJ}ja}M;..U)\:dls-:}g‘_;ﬁ:‘_;uﬁxﬁ
5 SO g Al (Kias ) g (5 Sl piin Ot 4 SN E e 4 b3y 0

LT IS oo s lallan 1 dms )3 457 e o ls ke 1 30 g glaas 5o

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

Y sogad B BTl g G g ST
Jds 0 0l pl s olay5aS 534S ol Js s ol il ol sl 6 1S Wl
S (815 00 F 5 0381 Sy alabl 53 s L5 5 e 5 gl 5L SIS
i Olge o) 55 5 b g e 5 Olllan 5148 s s pen el ST
35 g elinel o, 5 0 Kol
i SIS Gl 93 D ks o s e 5 U5 oS 0l sl ol ke 053le
3148 Cmal (it 5 5 SladeT 5 5 Caad s LS o 9 28 S 5d (lihln | o s
Oliss [2iSTs 0T 40 S O oS j3los (slay 5287 )3 o st 3w IS wlo o (g g
O3] oo idu S a5 S 45 ST U odd aw dlie (pl 53358 00 0313

2

.:}_w

GodS OWlae ¢ (53950 10T (6 031N Slgdgy 9 & 5 gl Y
GARCH s yos slghte 31 S (s 5kne O3l il ol 1y S Cnd Dbl (VoY) ', 8
S Sl gomme S5 D) 50 41 5 L L Slgted (65 S on (6,8 051 T o sy
Joe al 03,5 dunlon 5 0kalin OYAF Sloslinal LY+ oY oy oT YW U VAAY w450 0555
Y()}_:UJ_i;i‘_;}_wjlg&.:_éLAU@J\@B.@|GARCH(UV) Oylze Joke & 135 55 40
o e AL o i, Sl esbizal LY ) 08en 5 ila s g eds a5 (e )
OO andllas ol 6leS 55 51 (SG izt lsy NS slasl y Sk b (6lS 5 3l Jeol BT
o 5 Sl i S By 5 (a1 LS 5 Olo &S 5 a5 (linl) )3
S g Sl pl 53 .3,8 o 13 g 35 ks sbal 51 ONS” slassl Sble g 4 Js
S b 534S ol ola SLlaal O 6 1Kl 5ol g gnto sla ) 5587 sl i
A5 S sl VAV u;):éﬁg)}:

o Cad i HUT a4 (V1) 0 bl aalsl s 5 (144906840 5 0 87
oo ola gime 5 (oite adal ) S5 Lgin sy ol o3 Sl 055 05 4 bl glgnlad

el 0 daT s S (Slgmad 5 i (Slas jezws 5 Jlndl (A g Lda galamsl glgnled

1. Gerald H. Kuper

2. R.F. Engel and A. J. Patton

3. Benjamin Hunt, Peter Island and Douglas Laocton
4. Multimode

5. Gerald H. Kuper and Kunt A. Mork

6. James D. Hamilton

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

9 0o (SoLaBl Slgingh § lgiwlw dolidad  5F
@alasl (clgdlab 53 gun Sl ek 5 Sk Cad i Olis gLl &5 ol o sde
Ll ol sdalice

T s slasl S slgdlab Sk and 3T Ol n 0 plonil g 25 sleinsy
" ols g S5l o Jds alal o S (VARG shals o o Slalie . iyls ASTE
Ll 1 6)ls e 51 Cs Cond 4 305 1S 58 o5 s o 0L ol rt?,;\‘(VAR)
213 G jal 3 sleassl a1

Sl g A5 sl 4 VAAY ar Laulgl 53 S Caed L 2alS oSST Iy
anllas dnw 5 a5 (VAAR) 657 ) g0 .l 03,87 ok (Ol Caad 9 A 95 Olos alasly 1 &S sy o0
SRl 55,0 Gylamel JUT Cl Cad LS 5 45 ) D ol 4 5 S O shsle
23l Ol ) (6 51 i e lad LS Ll 3 g on (8ly A5 Al e O Zad
21 ((abie I 5 2l 531

5 8 4 (1845) '6S 4 a (VAQF ol g, 4 (slaests 3l eslizul b 5 day Jlo i
I LS S A5 0l Jadll oS8 5 0 gl Dlalllas 5 Ol alai) o
ot ot o D g 4 (V1) 0 ghalas 5l Sl 5 il 03 S5 (6 ek S Cand
= So3me S Jale ol pman 5515 Cadl O 28T 51 i o0l G il 31 4S5 S
A1 il Coad i G oS itizes (V480) 01, 8an 5 5,05 (530 0 OLE ST
ol SN s il Ll i glgtesd oS el aes 3 By Sty Lalib g oS5
b 3 o S 5 LT s S SUT ol 0T 52 5 @0 2Bl azil 5 5 DS
;,:ﬂ‘;,_wesj_:z&_id.u;wgut@;Tgww@w.w@dﬁfgwwbb
Coml o 40 Ol g5 oad e &5 355 53 el Bl xsls golasl Ay, ade 51 A1y o
25 kb

IS Sl GBS o 5 b 5l 48 sl 5L (YY) O, e 5 TeSIL
slassl (gl 6ol5 g 8 5551 0t odas Jko G 1 e ol 53 555 oo K eT 3Ll
OILE g Ul g5 s (S Sl 45T ol OT 0lias OLS g5 ool 0t o3lizl 1S T

.3}«

1.Vector Autoregressive

2. Mark A. Hook

3. Kiseok Lee, Shawn Ni and Ronald Ratti
4.N. S. Balk

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

O .. ogad Sidu ST H Ll g T gh I
Sl gy Cdd Cad Ol eis Olis LS,M S Lsls 0L (V44F) o, es 5 Sl
595 5 0SSl canst 3 3 3bIS lSS aT sdoze VLI 5287 i 45 St ls il Al
San Llails 5 glize 5y S Cead 2l 5 2l L Ul g ol el 0 )
St 55,5 5 5aS 5y 55 Lal Sl gite 5 )la gma a8 CIEN (6l p O Cad 2531 L
LS T (s o Laf el e el s nd 208 (S ba ) 528 el (s !
Ol Sl o e gy &K Sl eslizad L (Yoo 1) K )50y~ je ool Sls me 15U
das e 0L 0T 4ot o ilos S (6 S o511 s allsb 5 by 55 1y O s
S bl s e Sl i U S g ol S ol aCl e 5 ol e T )
el 45§ &,y 0 GARCH
ST s3basil (slacs 32 (3,31 Sler S Sl 31 L o ol tizne (VOA0) TSty
Olge a1y 6551 51 lakemDo o6 oo o SIT i 3,8 o 513 3 i ol 53
Sl o LT SLol (6551 Cnd 2l 31457 )l 51 b e GV 5 A5 Jule o joe
03 1 S 4 Be s bl Jg 5 Jlo Gl 6 ST 1l as e (20T el
5 slemed a8 il Gl 1 28 Aol (omdls e T s o (l L 0o 55 5Ll
ey ja Ol 4 (osill O pae 9) o il o daTys 2alS bl aay a5 g el 2130
5b 0 5 A a1 S s> s e 6551 S 5 VL e iy tee
oz jaians i30S s s s o DI 5 g Lai 4 5n 5l 5 (ppes )5 o m oions
i ol diznn (Yoo ) Lge ol oz e Ll 5 5 Jlzal 2l Ll b slas
3els s (sla) a8 a od (6 5208 3T ana g Il 3 sla) 287 sl S Cad
L ,8) Gy 33 Aol or Ll b eiS ol (slay 558 5s b AT ys s s (6 5m
Al el S ety alS Gl s ST Sb) g 008 o0 ST LT slasl (Sdeels S s
e e s Sla) 58S B s 8 31 5T sk e oSe
Olelu gae 55aS Ve gl b ok Lol ] 3531 3l esliwl L (VYY) 0L des|

u.:}JQ‘J&)‘Md‘ﬁg}féuww%{‘(OECD)‘_QAW‘W};)LQJ&&A

1. Anton Kunt Mark, Oystein Olsen and Hans
2. Jimenz - Rodriguers

3. Robert S. Pindyck

4. Michael Mussa

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

Y5 oslad (Soladl (Slaing s 9 lgiulw 4olibad 5§

A sl S Lol (gl edeT Gy e 2T Gllae 53 ST 6 denlee (6 5luacd
el

5 im € 1458 4 Lls e3date (s Sluabl Uy SU5 o oS 5 i ylao)ls
5 L odls 55 OYAY) 0L 5 6 S8 ils oo S aSG Usles |y baojly ool O K g
Iy o sl S5 L Ly 1 slae ol pul (Vo0 ¥) o8 ilaadls [SOuSS slas |y Sliaboll
Slgdioe Sl 5 St slgrad DL L i) Can 5 sl m 51 S (0 iy 2 Slabll Ol ey
GARCH( 5¥) 0l Je &S5 S L L) 6l 63 ol Jibe S s o3liel GARCH
s o S Dbl g S 55 5 by 5wl 5 YU Islas 1y Slabll 5 5 andllas 5 5l ol
adllos 1 oS S 3 g 3gm el 4t 8 5w 5 (Y00 N) Ogn s SISm0 )
Ll 03 8" 03litl altne 31 55 (Y0 ¥) 5,80 5555 S 3,8 oo plell 5

Ao YO 31 i sl asdl iUl oo Cad il e sl S o (V489) O gilala
(FAF) O5LSen 5 (6 S ol 43 5 i 55 o500 Ol e a1y 4288 Jlo Cnd s STl
Wlosls 41,5y pysn 1y Ol 3 galasl Wiy b Sl S o S5 andlls o
gy 5 Ol il Gllas 5u g gs adey gy Sl asil s Ol 5 g, S Ol Glle 3
e i e O ol Sl 53 5 Dlsls SLEL L, Sl dls oSG 6l 4 ol il
Al e Sl sl 3l a5 ey el DL L g 5l a8 Dl ol ST Gl s Sk Dol
b5 ol ol s Sl Ay gy LS et S0l iy 31 S sl S L iy

s ol iy e J1 Sdejlys 5s GU o oS ol OT ediasolis

o as SN Wb SOlgly S .F
J':._;L..‘_;)qubj_wdd_»):cdi_u\_,«é_c‘_;l.ajj.ﬁ._f):;’,_b.sajl.\_sur_?o-ga_?-jl{
Y goma )13 gl ot Cmtl 5 28 O e 5 bty 38 B 53 S ) sl ke o g
Q_:‘u_b‘_;JlAfL.._a-J}.l_?-J:dej_bg.apwwbcﬁ&uijjéj\&}bdu@_}
dlﬁc:L&:ﬁb)}ad.&e.\;«»\emM@ﬁ,@j&&&q)é@d);éhmnah)ﬁf
(5 S b a3 73 L ol aen ST el (V00 ) 'St 5 om0 5 s

1. Niles Hermes and Robert Len sink

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

Y pogas i STl g g (S g T
PI=f(GDP, G, PP, PPN, VROSI) M

AYVE b Cad & oo goas (5 08wl s 1 P
AYVE b a4 s el WSyt GDP
APVF ol b 4 SIgs ol JS: G
(oS D e Cnd s Ao £ 5) 055 & 50 PP
(5o a5 it 4 G SMges 1 PPN
B S g8 g 5 ol §: VROSE
L O, 045 8LSD oS e 8 5 (o2 ) s el oo w )y (V) dal,

(ol a5 5y g0 ke 5550 3 T e )80 K 0387 5,15 oiaslits s e (glutel

PI = . +a,LGDP + aLPP\+ a,,LG + a,, LPPN + at,VROSi (¥)
LPPy=L(\+ PP) )

,_u;.u,..x_.:\iu\:¢_;;AJi.:C,jﬁmﬂ,mgw\ﬂmmwc,b;u»
M(CA\J@-A-:BL:6)\>¢A:5L)d\-:)g_->j;)}.&.§@'mk;L&JAT)bﬁ&'AQJ;b)‘}M)@
OT 85 (%5 )3 ple) o go 5l 5 3LOLSS 5550 5 w8 O e Sle o =YL
el ol

ol AL 5 S s gl e e 3 O Cad &S ey e 4 S0 (6 g
ML&R‘UJM\)}QB{“}W‘\;n-ﬂ‘W‘jb)%@‘ﬁlk&)%d‘f@k)@f‘
@olasl bas glaasl 5 dlo St Koo (Ml (25 S 43 gl s S5 Y e
)AMW&_&‘:V_LJQMQ(J:LAQ\Hdoﬁ%}n&md‘.ﬁw\osﬁ
@J)‘):J‘_;)}_bg.s}_&wl:wo;_:jy;g:m‘ﬂbam;ywdbf@;‘&}l
23 5Ys YA/PF s 1AVA L s ¥ W/YO Sl Cad 31 5 Ol U}.sﬁd*.éjdffi
RS u‘&Lﬁ}wxﬂ'CﬁbJ‘}ﬁ)‘yBS)‘y: .LAT)}‘C)‘J)LJUJ«AK)\Q/\' JLA

:,_a;J‘zb_;;\yum);.\,:)C,;;\;)t};@ﬁgm ILoe 51 o3 8 alols gl ol ol

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

Y5 oslad (Soladl (Slaing s 9 lgiuluw 4olikad  FA

el a5 S el el ol s S eslatal 28 S sk b Olsea )Y Ca
P B S

Lo;5 Y0 Seiks b 3l Jrol T os el 5 St by 5 S ol 53 = VROS)
Sl (5 S8 5 e cpl ol (5,8 o B e 2B ST Ol e 4 e OT) 550 5V
YO 5 ey 45T oLl 53 5 ho Bl Ao p3 YO 1 a8 (e b Cte) Ai, 555 oS ol
.;ﬁ@afjw,;&mpwﬁ
;\yu.uT);;ﬁ;ﬁ.uJO‘5@muJ>:@wﬁ|p|;tJ¢uJ,:=VROSY
A3 o W o o 5 S0 18 S5k it 050 il e Ao 53 YO Sl 2y 8
sshp s S

oo T Cmws an T s s 58S el 2 id S 2l ol oS5l =VROS¥
A5 o Wl a5 5 OS5 (B S g i 508 i gite Loy YO Sl eCE S5 5

Sy s 5

Jwo 23975 9 (2585 (g
L o285k s s Sl asllan cml 53 (o sas idu oS e Jia 55T 1 6l 2
el 8l kel sl 55T 0 5l oy oml 03 o8 8 2l o S slaady
Seslatal Uy 5 die 53 3 o g sl ie Do glite (slaaidy bl s optoman 5 (Kow SLS 5
Sl By 93 31 ST v 398 o Sl olite ol b ¢ (Jsene Olas e JBlus 59,
= 0l o ol ST (LT Ll 1 3,8 oSkt ol ot L i
3 s (e Lot S 355 o Dl (35T Sl 51 (S8 ol b S
Sl 555 ¢ Glaan (il sl o Soan 355 SIS Loyl 5 35 5 w0k 355 5 (slehe

el 035 03,5 b 5 S

1. Akaike
2. Schwarz - Bayesian
3. Hannan - Quinn

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

AL oga i SISl g g SR gl I

25 Loy U Cl ) 8 e 359 5 3l ool s & gl 05l Co 51 e

Wi ) i 4t p O g3 Jeds et 4550 gy o ke Sla e G Skl Joles bl

oug))Tﬁégﬁé,is|4§sTuﬂiﬂ;m,,:@(.l,,;lg).u.u{"w" a5 55 (415

Sl OT b 41,8 Se dtly ol Coms &y 55 sl b 2285k 5 5 By )
b G ) S (gline (glaaddy oo T N

p
Ho:Zai—\Zo

i=)

P
H, ) a,—\<o

i=\
“)d-\_ﬁ‘sux’j{l&ww:ﬁy}(\)d}&)))ﬁ}ﬁ@b}‘d)b‘\{d}f‘

S s 05T

I sadidg sluwi ) oyled Jgu

t slre I il iy Jawo (S i
YV AN /FY PI¢-v)
/v \ YAA/S YVFaY/4 LGDP
Y/4Y Fov\/Y \VOFF LG
\/\® V4VAS/Y YYAVY/A LPP)
-Y/Y$ VFAYY/ —fForvr Y LPP) (-V)
\/$V YL YYA YOV /Y LPPN
~Y/VF VOFOY/Y —OVASY/A LPPN(-Y)
-Y/0% YF¥. /4 —#YYY/8 VROS)
YA Y£AV/) ADAQ/Y VROS\(-Y)
£/ Yor\ /8 VY RO/ VROS\(-Y)
—¥/Y) AYV+E/A —YEAL VY a,

F=rv/vA D.W=y/\4 JA R'= Ay

G Slelows 105l

2 5 o dlos Doy g cpl g 0 3L 0505T planil (g2 5L 550ty LeT

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

Y5 oslad (Soladl (Slaingy 9 lgiwlow dolikad Y+

p
D a -
=)\

t=4

JEY—=Y /0N
t= =——=0/YV
AR /N

355 P b (mal =FIFY 1y 55 40 Oliebsl melas 53 Gl a8 Sl s &
i Jol daly oS & 0 8 o s ol 3550 5 (H,) Jae slasitn o (srosmns
Sdeo bty Jolws adaily ml 3505 3 52 5 Joos ey e 5 Jitacs Gls skt s Sk
Wl 0l 0305 O Y 0 led J g 3 g gz (5,108 4 Le e

Voot s 3l ol s 4 o587 AL ok sl Jgor 4 s 51 i Lo
SIS ey 3T ot (g gt i IS e oS A o DL gl Sl ol
ol ol ol ls an 5 a5 BB PIEY) e o i ol 42508 055 55 oo goast idu
..\_.il.:4:.3\:6;_,&df_;g‘_;j;\fqbﬂ‘_;ljotﬁ.«]p\:)y‘_;w&jlC,J_l§>-uu|jsa
l_36@;_-)_7Jﬁ\.;j;;_;AJAL;LMJ_?\J'__JQJ;;C)l_;wju_ls-l;uajl_s-t.\_:l_,.?‘_;\_aﬂxﬁ
M e 5 St 53 7 )lome Olon Cte adasly 395 i ls g gt i (1S e e
Slalas 53 53505 O ol sbal 45 S5e Et s &S5 5 s 5l CnlSo 48 o gas idu
5 s s OFAY) 0L 5 JLEI Sladllas 53 (ol Cog ,me  aSe 0o by 45 (5Ll
Wl ol A b 55 (VWAP) O, 5es

Sasme 51 (A Jlw &5) Slej add s &S5 L Lol 5,05 Jl- Olej s olsigme jlpss
Al g e O 53 055 4 plowT 515 3503 oo gt i (651 b e
o ot Ll s (5 a5 o8 1 sl il (S e S b a5 ke
e Ly e Sl By O guls 5 desnlbB i oS 4 das e LS aalllas
ssbOles 5 o S 5 ate 0T 310k Cid L bl eyls po st ide g I8 ale

S i Jus 885 35 Ol o0 1y oo b (618 e o Doy dlaly i i S

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

YV ogas o SIS Mk g SR S gl T

b‘;wdfﬁg@\io‘}f@ﬁ;)}ad‘,b)‘:‘.SU,ZA.:L«;Y a)wd‘,.\q-da‘)}.p‘u.vj:w

..U\:s,p}.a;'-ufég‘_;)\.'\fqbﬂﬁ‘_;)\:@m}gthldé}j:

SO S (ST lo g Do Ay SO Al Y ojled Jgue

t o Sl by S (S yikio
Y/¢F FVFOV/Y . LGDP
\7Al FOFAY . LG
=\/'y B Y \ LPP)

-\ ¥ —FVA4S/5 ) LPPN
Y/YY YAV Y VROS)
—Y/AA —5VFYV/A . a

o

Getoe Slenloes sl

o ras o SN b re g b B S5 e il Sl sl SO
o=l 8 sl a5 Ul 358 e b lsgne 5 gite 14 Ole) CadS L alis ol &S 50
s il 731 ST i Ol o by 303 1 Sl e (658 385 ) sb 4 alies
et b GME ey in S 5038 Jas gy dile Ol b S L LSSL g Lo
S Gl tor g ol ol du T (VFVO) e (lge 6 5m J) jiii 3 dlens () 5,108 o
13 e 3l o et i (o e e Slaj 4y b (SO Ol slzel (55 anlllae )

5 VROSY (o)l plul o o sas Sidu 6 S wb o Jie s 258 o
DS ¥ o5l Jgbor 53 33T 1 nl s .28 8 513 5,57 1 5,50 o 25 &S 55 31 VROSY
RO PNEISNN

03311y Jioe (SLa it s ramea 355 5 Jsoder (1 53 2 5 30 s Sl ealizal |

255 g damlonn 5 Doy g 4 005 pl planil (6l 5L 5y 50 oy leT eSS

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

Y5 oslad (Soladl (Slebngh 9 lgiulu lilas  YY

oI Sladidg Slusi ¥ okt J9us

t Slaxo B iy S (S8 k0
3 AN /0 PI-v)
\/AY avro/y \VAVE/Y LGDP
/Yy 4AVY/4 YiYa/0 LG
VY WY VPVE L /F LG(-Y)
Viai YYOY /Y VP00 LPP)

=Y/VY YFIAY —YAOA /Y LPPY(-Y)
\/¥F YY¥NO/0 YAV LPPN
-/ 1414v/4 —fores/a LPPN(-Y)
— /Y8 YASA/F -VO+/A VROSY
YIAD rivq VY Vo VROSY(-Y)
\7Als YAY + /9 VAVYYY VROSY(-¥)
-Y/¥ YAV/Y ~MAY VROSY
-Y/yY V4 OF/F —YOOPF: a,
F=va/¢¢ D-W=y/.¥ R - . R'= ./ay

G Sleloes 1S lo

355 B 5 (mal “FIFY L1y 055 40 Oliel o 53 Gl o CoaST ST s @

Ssb sy H Jis Gl sce o pezean
Sily a5 Jin (Sla ey Doy Jols alaly &G S 0 8 o o
a)L..&J).\q-).s@ﬂé—h‘_;)\fquﬂ‘_dﬁam&ébw@bal.:ﬂ::;g-;d.\.»
um‘dj,\_?)'\bq,\@uajr__;{wwj@ybﬁj\u:._%w;..wlaum)\f
555 oyt i I ey (15 GG 1 5 BB 3 51 0L gt
4_?}:&5,,13@&“—,;‘;“@5,&pgp@uu.@bu@m@,buj%ﬂ:
23b0len il (s e F1 13 ke 53 5 35 o st o S e
2l el Gles ais oL s 1l o gt i (S e e Sl jaintie &S
Sadsl Gy a0k 55T s e gl 55 ol 31 s g0 O |y (6513 ime 5 rattons alaly
@,.\,\:c@uj@}@p}__;gdpc,uu,&b‘J‘J\su.\g,:.@l&g;;&ssfz
Jios 5 Oles 55 o s im0 (S pls el SBLged 5 p) 5 STl Sl e
LS e 55 e 5 St 26 ST Ol g 93 b 2 ST p8 (gl it Ll Ll yl 1 653

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

YW oga 5 Gl g g B S g T

st s 1B Aol e 25 OS5 oS s e OB gl 3,15 s |y g 5 G
QL»)'C».Zfl{b‘WJJ@NL;)bT)E}j‘QT@U}:)L«Udw}&dia'qé)ufqbﬂ
i SIS Gl o Ead 2SS ol oS58 Bl 5335800 2L 5 e OT 31
Gl Sde Ll I3l alauly Foylerd Jpilm 33,0 ls ime 5 ite 5| o gua s

sl 0k 0313 QU o st i (5,108 4 e e

(SO§S ity (G310 4o g Do il (SO dbal s oF osled Jou

t Jlaxo B ! e s (S it
\/VY YOAIA . LGDP
Y/AA YVAVF/F \ LG

—\/eY —FAYVEY ) LPP
VAN —FFVYY/S ) LPPN
Y/0A \eanRVid Y VROSY
-Y/4 —\V&a /Y . VROSY
—Y/YY —O\VFI/F - o

o

G Sleloes 10 o

S 5 dxis F
Js 4.l OT 51 Joolm (LS 58 5 O Cnd (O & el s slasleasdl js S o Jule 5
AU L L5 oo T s cpl 53 (6, 455 8 2 slaaT 5 4 lay 5287 ol s Kol
S ale a5l 5 U w1y (5basl OIS (glewasla (g b Lo e ol ke
M e o L OT Sl gine 5 e LU 3 4 dnn g5 Il 53 Slay 5257 53 g0 gt i
lguat s ol e 31 o
5y50 6305 sla e 5 Jolse LT 5,557 5 5 (g 108 b e L 3, ey p 3
2 ol 5 5 Sl iy oS g 55 o aTys oDl i, S e 13 Gl 5 anlllae
c,?m;6,\4?@4,“.\;).;5,:&,,@,5,14\?@#Gu;,ﬂﬁ@bﬁfgwuudu
s e 0L STy 55 1 55 Sas sl a5 p) 5 F (L O dile gle ke 4
s g 5l ol sl s a0 i 0liS j3leo (sla 587 sl ST s &
it SIS ey S 1 b Ll e 55 OT S ol (568 5 5 i 15k Y o

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

Y5 oslad (Soladl (Slebngh 9 lgiulu 4lilas  YF

WAY BATYA ldle b O ol slasil ys oo guast i o€ w2 glataT s
BLAIL 5 (oo o (1S 4le o &b S5l oshte opl 4 Qi 238 55 0g05T 3
S 5 3 s (5SS 5k a0l Ol e )Y sy 8 Gl s A, 2505 S
)\JJJEJJ_»J_&)be)"J_‘.Sv_i’.AA_&)'CJJ}M)b"b)"jy\{g;.;ﬁﬁ)'cj&)y@
Gl e ol CaS s ol (65loe uite &S5 31 108 5T pl sy sl i 8
M;womuwﬁt@u.wbugﬁu)dwjéxﬁ,&‘@u)dw;
SIS ey (5513 e 5 s San SIS 0 55 e o)y 0 &S 3 S1S 55 S
SN wle 1 g5 BB 1 OWT i 5l ote 2 655 S5 00,18 o oo g2t i

&b

Gy)@ (Jl

Sl e u b LT 0l ol sleasdl y 2 oS 5i 51, Mo COYAF) 3V Lo yde 5 Lo e LS
=M o Y osled cpss dlo ¢ ol slass aalidas " 3 g gdds g 5les @

i S b 1 (3 sl FIT YA (6 S8 o5 5 (M Lo yea (L e ¢ JUSI
o2 Ol Y ol osler Jlo solal  gol 0dSin 5, (el aoliin s aalilai " s g
AYV-18Y

Sl ol Gl (VAP 59> L jaa 5 (6, SS ailowy ( JUSI Lo e (Lo o gom
Jlo o Lblb adle oBlasils (0l sladl slping y aalidas " s g s (55198 a3le o
AP0 o sl oYY o)l cozia

Il etz 5 a0l aloms 01 ) 35 o gt (5138 wlo 31 (53,557 " (VYD) (stge ¢ lus
NAYF o Ve oyles ol

S Gl 5 IS slasl 3 Slebll " ((VWAB) I L e 5 (5,8 ntuo hilons ) (5 S
(Sl o) (olaml | gal 0uSlin g3 ¢ g3latsl anlita g f aalidas 01 p1 33 oo g iu

53 3l asy 5 o Slyslo SLE " COFAR) M Loyt 5 JUSI Lo e il (5SS
P Okl Y ol ¢ SULLL aadle oBliils O (sba i slpins y aalihas O )
AYY-100

Sl (2

Balke, N. S., P. A. Brown, and M. K. Yucel (2002),"Oil Shock and the

U.S Economy Where Does the Asymmetry Originate?", The Energy
Journal, Vol. 23, No. 3, pp. 53-79.

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

Downloaded from gjerp.ir at 23:11 +0430 on Friday September 20th 2019

Yo

e go P g (ST o g g (B S g ST

Bollerslev, T., R. F. Engle and D. B. Nelson (1994), ARCH Models,
Handbook of Econometrics, Chapter 49, pp. 2959-3038.

Cordon, W. M. And J. P. Neary (1982), "Boombing Sector and De-
industrialization in a Small Open Economy", Economic Journal, No. 92,
pp. 825-848.

Engle, R. F. and A. J. Patton (2001), "What Good Is a Volatility Model",
Quantitives Finance, Vol. 1, No. 2, pp. 459-484.

Hamilton, James. D. (2002), "What is an oil shock?" NBER Working
Paper, 7755, June.

Hamilton, James D. (1996), "Oil and the Macroeconomic Since Word War
11", Journal of police Economy, Vol. 91, pp. 228-248.

Hamilton, James (1996),"This Is What Happened to the Oil Price Macro
Economy Relationship", Journal of Money Economics, No. 38, pp. 215-
220.

Hermes, Niles And Robert Lensink (2001),"Fiscal Policy and Private
Investment in Less Developed Countries", Institute for Development
Economic Research, United Nation University", Discussion Paper, July,
No. 32.

Hook, Mark A. (1996), "What Happened to the Oil Price — Macro
Economy Relationship"”, Federal Reserve Board (FEDS), Working
Paper, No.56.

Hunt, Benjamin, Peter Island and Douglas Laocton (2001), "The
Macroeconomic Effects of Higher Oil Prices", IMF, Working Paper,
January, No. 14.

Jimens - Rodriguez, Rebecca. (2002), "Oil Price Shock: A Nonlinear
Approach", Working Paper, University of Allocate, Spain, March.

Kuper, Gerald H.(2002), "Measuring Oil Price Volatility", Working Paper
University of Groningen, Department of Economics, June.

Lee, Kiseok, Shawn Ni and Ronald Ratti (1995), "Oil Shock and the
Macro Economy: The Role of Price Variability", Energy Journal, Vol.
16, No. 4, pp. 57-51.

Mark, Anton Kunt (1989), "Oil and the Macro Economy When Prices Go
up and Down: An Extension of Hamilton's Results", Journal of Political
Economy, Vol. 97, pp. 740-744.

Mark, Anton Kunt, Oystein Olsen and Mysen, H. T. (1994),
"Macroeconomic Responses Oil Price Increases and Decreases OECD —
Countries", Energy Journal, Vol. 15, No. 4, pp. 36-51.

Mussa, Michael (2000), "The Impact of Higher Oil Prices on the Global
Economy", IMF,Working Paper, December.

Neary, J. P. and S.Van Wijnbergen (1986), "Natural Resources and the
Macro Economy, ed. P. Neary, S. Van Wijnbergen, Oxford : Basil, pp.
13-45.

Pindyck, Robert S. (1980), "Energy Price Increases and Macro Economy

Policy", Energy Journal, Vol. 1, No, 4, October, pp. 1-20.

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-298-fa.html

6T0Z W0z Jequiardas Aepli4 uo 00+ TT:€2 e 4'dislb woiy papeojumog

*

JOP) {FPEK <1 T

%

www.edub.ir



http://qjerp.ir/article-1-298-fa.html

