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1. Rodriguez, G., & R. Nicholas
2. Spot price
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1. Vector error correction model
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1. Dikey and Fuller 1979

2. Johanson 1988

3. Vector Error Correction Model
4 . Enders 1995

5. Lutkepohl
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1. Loading Coefficient

2. Lutkepohl, H. , & M. Kratzig

3. Normalize

4. Cointegrated Vector Autoregression
5. Sims


http://qjfep.ir/article-1-654-en.html

[ Downloaded from gjfep.ir on 2025-07-28 |

V5 0 lows 3Ll g Jlo Sawlow doliad  VAY

e S 4 4y gl 53 s gy e il 2 K03 Db 420 £ ARF) Judl S
o Lsy el Ko o 5 a0 25 Ol e a4 2 STTy 5T cdias e 0LaS 1) 03,0
sh a8 L 3 VECM (o801 e s 1309,5 sle ke
32 &) VECM (sLa S5l (6,55 sl ¢ /(FEVD) i iy sl il s 4 o8
on)ly ST od blin 55 pxie p SU (o g FEVD S8 0 ol Sk ol 557 oL 52 5 Shes
35 ool 55 530 (i Sty sl sl 4 b a s gr e SO Ko (ol i 51 S
0 8 Sl oS (68 o3 0Le3 b 53 1y S0 (sl it (555 2 ke p !
SO Camober 5o e ke 685 3 oS5 1 s e e 513,507 5 et sl byl
SIS 1 5 Ao () 55 sl 3 T (V48D 5,050 3505 1 o el Ko (6,
o3litul ;2 8 e 05T Sl e Cogr s 5 e SIS 2 o I Sl
Aol b ol 1y ol ho 15095 sl e sl oo o Lne cpl @) Hg 4 5555 0

OYVA (s 3 5) 3 95 02 05051 HY a3 Jlie 53 ()15 g ba it slalaly (o €355

B =i 9 Jow é)gT)g Al
5Bl Col Olej (b 55 ills 5 ke S Bl o bl (0n Sl AT 3 S
& bl s asls Koy oyss 55 o alis b alol 4 e (S5 eys3 55 G eilolssS lds
Osn 3T 31 gl 1 81 by sl 53 il 4231 5L 5l 587 alon bl s Ol
Sl Al ran Jb (S0 05T i o ook o3Lizl (ADF) bl ans I S35

@\auw%(v)djb):uﬁm&tﬂg IR

1. Impulse Response Function

2. Forecast Error Variance Decomposition
3. Enders

4. Augmented Dickey-Fuller
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1. Akaike information criterion

2. Schwarz information criterion

3. Hannan-Quinn information criterion
4. Final prediction error

5. LR test statistic
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