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1) Organization of the Petroleum Exporting Countries (OPEC)
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1) Darby

2) Hamilton

3) Tatom

4) Mork

5) Univariate
6) Multivariate
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1) Hooker

2) Lee

3) Hamilton

4) Zivot & Andrews Unit-Root test (ZA)
5) Lumsdaine & Papell Unit-Root test (LP)
6) Dynamic Conditional Correlation
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1) Markov Switching Models
2) Univariate-GARCH Models


https://necjournals.ir/article-1-546-fa.html

[ Downloaded from necjournals.ir on 2025-10-25 ]

y WAY 50 ¥ o)less 10,93/ ol ! (5591 s i

GVA _ 14 + an (;)
POil Hy + &y

)lJ.SLo 12 9/,11 sra‘.> Cds uo.ds u.\m9 Cxuo M obs)sluo))‘ A.w) C).: W).:d.) POI| BGVA u] ).) e
IS ghyls @ Bly 1> 5 Cwla puiio 393 Calisio (slaady | Ll a8 Km0 i 1) ((eSle) s pusite ezl 590
(¥) 9 (V) slgy (bl 2 g &4 9 &1y slosilonsy (g5lud luilinl b cpuiio 93 opl o by (Siusods sl (Ggum 55095

23,5 0 39l oleicanly 00,80 b (gjlo 1Sl

S8 yle Jaass sladas

S0l o15cte SVU ()5 46 2 gl el sl (191 ogton Lagi Sl oyl sl Sl o slaJuo

O 5 GBI Sgrg eyl i b Lalld e Ky dg3g el Yol Gl Las (laJie 53 B 03l s

38> sl yloj 1505050 Cygo 4y Jio ol g3 (Jbs cpe j0 iy slas] LalieS e (gl 5 ledd & Ailg o Ol s

o G Shs il (i clye @ Blsie s ol ly ol L [#] Bgd e et (il lacesis 5 Sl
D] aleie Jeass Jao sloito qish 3 ¢S o958 Jdo ol W 5355 Lo bo Juo

Jie 4 a5 albie (V) daily ©ygo @ pie 93 o bS] oy 0 Sl s gl Jae cdb o5

S Sy kb 4 oy i gpeb |y Jde olgiis pzS syl 3 .cusl Cbgme MSIAXH(K)-ARX(p,q)

Hgds yB5e w3y S b o jiehl ple g Wl Aty (St ) 4 bapielil
p q
Vi =c(s,)+zi a; (8;)y s +Z,'bf (s¢)x,_j +&(s) (V)

€9 als) b pibyly g yao (1lio b i 5 Jiiuwe @595 Shl> JBI sj & cianly joito Y1 (V) by >
Camdg b @) site 1 (B (UM e g lyialyly (polos) Jao ol (30l el (gales blyoo Jao Tase | 13ye
5 4 s 51y ploj Jgo 3 o ol (oanlite U6 ) gy 5 45usS okt it Sy 8, il S,
5l b 8y S pxte (S Ylo imdg Koo pon; (wlolp 0K 598 4 b K Wlg o g S o yui (g 8 Lo
2 Sle 03205 sl Jgl a5ye g9l iS)lo 0o 4 9800 28 (Sl (slp Abloe (395 SIS 3l

sl 0 et (A) alad

. . . . k
Ry’ 6{1727""k}’p(st :]|Stfl :l7§tfl)zp(st :‘]|st7i :l):pij ’Zj:]pij =1 (A)

1) Hamilton


https://necjournals.ir/article-1-546-fa.html

[ Downloaded from necjournals.ir on 2025-10-25 ]

Oyl G500 d i [ IYAY 5l Yol YW 0,90 A

yaie yp &S Ll o cand 4 (P) YS! Jlas! s plo kXK yu le S5 jd Vlein] ol ool )5 oa LS L

And e i |y Candg a1 cundg 5l Js! Jas! (pi) o

Tl el 9 (3,23 sladisly
o o5l gl ol 33 e 5 Cartao i A 4 P s s by JEl sy il dalllas I Can
5 SoeSe il oS bl ) gs e 03lie] DCC e 5l ol asdlas ;5 cy ol 5 .aib o YWWARY —VYSV:)
Sy Sy olati] dilise glacunsy ;> @dlatl M (loyite p Cb Cuadd Slisebll (58,85 0500
Sbs (Sturan & bgpe Gloj (s (25 Cand 4 3l am lie cpl ) 11 sl sde (oolazi] (glacs | iStulw
st 93 ol o Sl (Nhwen 0103 guedgs (o3laill (IS sl jusie (pdne g Canto (A0 Ay g pl Sl S
g Cnbo IS0 Ay 5 Pl S Cuesd (o Sl (Ko g Bayuiie (bl yglate iy 55 (o0 5118 (o) 390
N odne g St i3 My (pyp Sl ol adlllas )3 3580 il de S5l b sbyJue Sl edlatul b e
S P s Wlale Casd b Lawsgie §| oS s o it gl (e g Caxiao 09,5 03938 4b ) iy dsmliea
0l 4 b psie cpl consl plie s I gd (Bly (Bpan )l g (a8l CIly sl ysie (sl clnl (K
Cad sl S5 J o5 it ool 025 odlitl (Bly 550 51 &35 51 ) £ it Sl 5 008 Bpae Cand
Sloj 0y sl el Gloj (g Sygo & caalllas 390 (sloyiite 4 bgye slo] sl 00 dlore 04U S o
Jor lellom Ggiao 03,88 25) 5 (535 0 SSL (o laclus 5 Sloj slags o MBI STL VALY —YPY:

el 0335 2,5l (IFS, 2011)

L judds (ilils (oo

. . . £ a’ . Y ‘ a . 0’ . - &
5 3ol o) wly adey ggel S CKPSS 5 g —uld Ul pgejl p egMe Sl gy

ol 0l 43l (\) Josa 53 dalllas 550 (slayuaie (gl dnlg aiiy L;Lfao}oﬂ Fale ool osd edlatol b= cpo5eY

s Blo prdaws )3 o3liol 3)90 (o puisie plod osd (15135 (o yg05] (3ubo 45 395 oo oamliie (V) g (wlul 5

1) Phillips-Perron (PP)
2) Kwiatkowski-Phillips-Schmidt-Shin (KPSS)
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