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1. Source of Fluctuation
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1. Mitchell & Burns,1938.

2. Koopmans,1947.

3. proper variable transformation

4. dating rule

5. classical cycle

6. the growth or deviation cycle

7. composite coincident index (CCI)
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. composite leading indexes (CLI)

. Dynamic Factor Models

. Markov Switching Models

. Sims,1989.

. Stock & Watson,1989.

. constant parameter statistical model
. Bayesian Methods

~No o b wiNBE
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1. Hamilton,1989.

2 .Hamilton’s (1989) Markov switching model
3 .Markov chain

4. Diebold and Rudebusch

5. Kim and Nelson,1998.

6. Gibbs sampler
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1. Niemira and Klein
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3. Stock & Watson, 2003
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1. Vaccara&Zarnowitz
2. Vactor Auto Regressive(VAR)
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1. recursive estimation
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1. error process
2. Litkepohl
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1. Auerbach


http://qjfep.ir/article-1-857-en.html

[ Downloaded from gjfep.ir on 2025-07-27 ]

YYY gy (o5 55 oo ls Colw joliio 4 (Juopl g (o (S g) 25,5

‘CLI

el 0T GO 6 als s a6l VAR &K cstle gy b 10T

PIORIEIN C. U Y

[CCIt ] (fCCI j+ e(L) f(L) [Cc:ltl jJr(ucclt J
= ay)

Clign) \fCllay ) | g(1) n(L)\CCTen, )" \eCLIG,
oyt A S 5 et L

CLI4, = fcCl +&(L)cCl, + f(L)CLI 4, av)

S5 0T 55 a8 Coal VM) i1 5 555 Lo g ok a g ol 5 51 Sl G )
OLa,ld il 055 L st e Ls 5 Olajon Sl Olsie & (oo 15 612 1, VAR Jute
53 asd8 SLedbl 6,8 WS pmen s CLIA jlile oL g Cle .43 S o &)l
5351 jaode s (7) dslae VAR 0 g o5de 4y .l |y CLpy 3 5 551 0155 o0 CCI
=S 5 e e s s 5l 6 e 3 Shes i Uil o CLI ol (V) 5 (1) aslae
Lol ol o a5 0T d Slual 53 48T (5145 il by s oS St gos 43 o svadu
W (3l b (S 3) 5 sla ST (51 SVlas oy e L 135 g5y el 1 5 o
OLA‘}V_.&Lgu)::'&aLgl_hu.;)@)jiﬁéhﬁhco&@fﬁjabﬁugdudhru'JJ
E o el (sl ol 3Ll o8 s 51 Dliedsl LB e 153 &S5 il oo oS dizen sl
plem 25 5 SHLETI Slas o 4y plews 5L (et li 5 (GHasl Dda ol S0 10 Sl 5 4 0 g
oy T 51Ul 35 pe ol Ly Wl 5 e (St Sl () 5 Ad sy 0k s

3 40 OLﬂjr_h Gl paze 4 Olislaaad g (gl 4 LSl 5 0 g pde (S paze ¢l Ly L yls sLadl

1. Koch and Rasche
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