
E mail roy seyfipour@iauctb ac ir



Gogel 1962

Meersman and Van

de Voorde 1999

Yao 2005



Couto and Louis Maia 2009

Van Dender and Small 2007

Pourmoallem and Sharifi 2009

R

himi and Talaiee 2008

Bazdar Ardebili and Pejmanzad 2008

Rahimi and Va;ozadeh 2008

ARDL

Gasgari

Eqbali and Eidani 2005

Ezzati and Agheli Kohne Shahri 2005

Farshad 2004





Couto and

Maya  Louis 2009

)NWln ,l,TJn ,l,(lnln nNIlnTRFfY
lnY

lnF

lnTR

LnTJ

LnNI

LnNW



LnY = - -  LnTR –  LnTJ+  LnF+  LnNI +  LnNW
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Response to Generalized One S.D. Innovations ± 2 S.E.
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S.E. LNY LNTR LNTJ LNFJ LNNW LNNI 

 0/075086  100.0000  0.000000  0.000000  0.000000  0.000000  0.000000 
 0/093525  97/15721  0/159819  5/99E-06  2/493875  0/188367  0/000722 
 0/104478  92/52927  1/630785  0/119231  5/303212  0/343619  0/073886 
 0/112242  85/64378  5/098210  0/590747  8/056646  0/387863  0/222749 
 0/118581  78/22715  9/320203  1/494231  10/13515  0/398458  0/424806 
 0/.123901  71/83483  12/91120  2/824607  11/39225  0/387696  0/649417 
 0/128267  67/03548  15/27227  4/495977  11/94699  0/371082  0/878198 
 0/131714  63/70669  16/40326  6/399752  12/03292  0/355155  1/102221 
 0/134379  61/42087  16/63453  8/418491  11/86566  0/342225  1/318227 
 0/136477  59/73327  16/37537  10/43668  11/59789  0/332127  1/524664 
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1- Error Correction Model

3- Johansen
4- Osterwald-Lenum
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