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1) Decomposition and Price Invariant Model
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1) Cointegration


https://necjournals.ir/article-1-1010-fa.html

[ Downloaded from necjournals.ir on 2026-01-31 ]

VoY IVAF S Y oylons Yo 0,80/ oyl ! (55551 g i

(e V] el cass @ a0y 5l 58550 5y Lol aelyn (S g aoly Sl SasS By GlolE e S
Jold & 39 00 ploxl Oglite o)l 3 ot ol WS Gnitn @hKen gy L) Gr S5 LB
) g g (Joioo) o ¥ o(ailinh o) (a0)3 ¥ 0 & d2 g5 b (sl 2iSen (o) b i
4350 «ledily 5 leolisS (gla S I ealaiwl b ol .l paw 4ol 3 oids g ylae (31 alBL W )gr (aln yoss
V] ey eaiSpae caonly 5 CanlisS JU8) (wp 4 ilul x5 lape (ESTy @l (bl
aolllas gl 9a y5l 2 (sl sllS gomal Jao 5 milagy (Siililon (o) bl (KB Gy Sl o3 el
4 o S e S IS5 S ) e sS Gp loll ablite 5 sl (b slagias Bb ol s
ohyod 4 wlo B cuosd g dol)d (5 Cuond (cla ko A5y GdeoligS ) uitmen ol S 3 55,5 G Lol
e 5 3l 0)90 93 L Sy 2l 0 o 5 4l LW L)y (ol dsn S35 5 05 420 sl
Ssid P85 ol olis sty LSy ol qults sl o3y 50 LalEs 03, 3 o ol |y Kin 31 45 (slons
4 ARIMA Jis g (o p porie j olitul b () Kan g (chouo [V] conl (oud S'g ) ytin Lol p (ool
Mols Wasd g dolyy Ol pess 4 Gy oBuSGpns uSly a8 ob Gl mls asdby el G clols Jdoo
el anlgs el Aoy FIF aVlo As, F5 b G il clolds ol olis Ul (ola co yiw cpiomen .l dgdxe
[Pl casl gl 3 G Bpae (Y Jls 1) 5l (S &S

# ol g conl ()lBle cus s WWOOIYAR 0jb 3 (B Gy b puiie &S Cawl )] e Slalllas yg40
Cel ggdge (nl 4 dag pas oo Jlad @ o5 485 )18 da g 3)90 ity Slilllas )3 ggb9e (pl S il s
L Sl ogmga yito S iy yai b ol lis cg) 1 alsS Ll ble s 5 colpd (45 5B 5)8
4 ko " raned (g )S) Gmdly momagd G90il" izen g 28 — S e SaS g blod Jao 3,
S o olpl (KB 3y Gl @b (ess

G G,
1158 Sluogad b " bl porde wloads Juols dolas aulp G 5l a8 s Slalie Slej gy (slaodld

Gy o Sl o (St &S Cul Cunl Bl jlows can ol jl Sy sl bl sl bage 8olas
29 OIS (g 55 ool g Ll e

1) Spurious Regression
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1) Non-Stationary

2) Ordinary Least Squares

3) Unit Root Test

4) Dickey-Fuller Test

5) Augment Dickey-Fuller Test

6) Augment Engel-Graner Test

7) Cointegration Regression Durbin-Watson Test
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