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1 172.2550 12.72218 7.66e-10 -9.732504 -8.019669 -9.208873

2 162.8808 101.3878* 4.41e-10* -10.20577* -9.254197* -9.914866*

3 184.4089 13.02197 1.25e-09 -9.457778 -6.983683 -8.701422

* indicates lag order selected by the criterion

V.gi $Sas
Lag LogL LR FPE AIC SC HQ
0 88.36095 NA 2.84e-08 -6.025782 -5.835467 -5.967601

1 181.8491 15.72475 1.50e-09 -9.274936 -6.800842 -8.518581

2 167.1727 13.01538 1.10e-09 -9.369477 -7.656643 -8.845847

3 157.5824  113.7210* 6.44e-10* -9.827314* -8.875739* -9.536408*

* indicates lag order selected by the criterion


http://dx.doi.org/10.52547/qjfep.8.31.77
http://qjfep.ir/article-1-1112-fa.html

[ Downloaded from gjfep.ir on 2026-07-12 ]

[ DOI: 10.52547/qjfep.8.31.77]

PR Sl Y o lacd it Jlus e g3bidl g Jlo clocuwlo dobkiad 1YY
> Sas
Lag LogL LR FPE AIC SC HQ
0 32.70205 NA 1.51e-06 -2.050146 -1.859831 -1.991965

1 107.1736  6.967592  3.11e-07

2 100.6705 9.344563 1.27e-07

3 93.78500 100.3506* 6.14e-08*

-3.940968 -1.466874 -3.184613

-4.619319 -2.906485 -4.095689

-5.270357* -4.318783* -4.979452*

* indicates lag order selected by the criterion


http://dx.doi.org/10.52547/qjfep.8.31.77
http://qjfep.ir/article-1-1112-fa.html

63Ul 5 Jlo cLuolw dolilial

[ 21-20-9202 uo Jrdsifb wouy pepeojumoq ]

[ 2218 dolb/H525°0T (10a ]


http://dx.doi.org/10.52547/qjfep.8.31.77
http://qjfep.ir/article-1-1112-fa.html
http://www.tcpdf.org

