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1. Cross- Sectional Independence
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1. Stationary
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2. Levin, Lin and Chu
3. Im, Pesaran & Shin


http://dx.doi.org/10.52547/qjfep.9.36.7
http://qjfep.ir/article-1-1135-fa.html

[ Downloaded from gjfep.ir on 2025-11-29 ]

[ DOI: 10.52547/qjfep.9.36.7 ]

Yo wre o y o DB g Uil g i 1

6)3.1')? w9y Dbl F-r-¢

5 o 51 e ¢ Jpens Sl e Bl sladibe Ol 1 La eyl (1 i iy e (S
el o o3lizal " pels 5 g03T 5 gl 05037 1 e bslat 1 ke

9l a3l (A

oslial sslas O 31y il sLaesls (sladiis oy ol sl 087G 5s 0 0403 1
“o3l3 3y (iae d o (2555 Lol (Rl (Slaesls 3 5 O5a3T nl Sho (5 35 o

! ol 45‘)‘ ) Jju\:- BE Q}A)T U'-'-‘ 4o G| LS-'JLU LEL“

e F) sl 903l s ¥ Jgu

Prob o L] N RESS 035!

feen fA . (YY.YF0) F oLl

a5 Sllos tae

.m&}l{ljlﬁub):}i@w,uué}a.uTQM:Q@Lﬁqe,-}JL:
ool 0903 (&
SN 31 s 93 cponld O 3T aslsl 3 s o o 5bb (glaesls gl Jdbo Kol & 4 55 L
,;,L\_,A,-lu,;,;)'\&;uwdwquu;t,;.;,;@(t,,g\g;w;)t;l,QU
3835 o o FN0seST ) 533 5h 0 8 55 (Balas bl (ol ol Sl 3|
(3215 1 ke Sl g 358 4y o (55 ST 5 el S DS D s s e

Sl odaT (F) U 53 050537 ol a5 5d osliinl s (6l

1. Chow Test
2. Hausman Test
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