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1. Source of Fluctuation


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

[ Downloaded from gjfep.ir on 2026-07-11 ]

VY0 gy (oS 5 B Sl ol &y (Jo b 9 (I (sl 2,8

Sl 015 (o LaDT oois T Sl 5 o STad ) (alali b iy il oo
S M Dbl g e Dlag 035 Sl ) sbite a1 p5Y (Sl
950 Sl Fles Y-Y
(VAFF) Jiwe 5 52 5 QYA Y 50 5 oo Jow 5 5L sl 50 sl S5 3l enlinal 5 S s
oo 33 1y Saline la i S5 Oblasluasl i a4 8 LS 4 eolasl gla o s
Wl Joe s 5 ST ORPN)T iy 87 Uil 0T (sl oS les 87 = e 50 sl Sl
ol Jols 5t gla Sl Calibus gladin) 53 s Slosl sloul b o ()l 4
Wl 03 5y O (sla iin b bl g Fodkoms oamaii sla hs 5 S o e 25!
35k g e b5 33 0 o S Sl 5 IS Sl Coa lie Sl o8
Tl A e Dlssl e
G530 3255 5 Slmoy93 5 e 53 Jand 5 sl luls Car Sy dsel pdy e

g5 0093 sk s OTL Las e (ool

whai ol Lo " ol il U iy Slasl 50 SSCadIS sl 4 uite e ks Ol
Lo Sl b5 35 0 23 457 (o i) s e Sl 5y (sl STl Sl g8
A5 Ale) 5 ite ke &G Wl5 s 5t 618 Sl (5 o piie .ol (W55 oo ol
il (S 5 leen Gas s G L (e Mg b s alls

ST Sl Sl s )3 Wl oS 7 sl el 3 500 o Sl ) oS 5

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
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1. Koch and Rasche
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