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1. Cross- Sectional Independence
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1. Stationary


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

[ Downloaded from gjfep.ir on 2026-01-31 ]

[ DOI: 10.52547/qjfep.9.36.7 ]

15 ool alaly 68 o Sul Jlazl 5 0355 O3S Do S5 5 5 dal oS Tol WS F
Lo e s LS 1 (g 2 40 5T 51 g el ol bl oo Sl 31 bl a2l 5 s Sl
s glald s pite gliel o y3 ool 03 sl 1558wl

Ay iy sLa iy Sleslinwl 35,8 ol o sbl (slaosls 55 abie Sauly o8
4 3B Jlimt 5 UPS) T s 5 Oy sl eLL) g 5 o e sla0 50 3T 5ke L
(st U sLmesls Ay ) a0 saST Kt ol 5 sl -l dal s 311 ol ay )
CIPS il O5aT 3 Lingss cpl 3 4 Sl 0dd slgiiy abaiie Kasly 3505 b (g5udnie
) Ao B 05051 ol 53 05k pe o3l doly al s s pide b s s e ol
el L1653l g 4ty e 457 ol

T N X P

CIPS.,L! v % % JUeLos
AR =YI-Y -YN\Y -YIv¥ 4
-YIgN . -YN¥ -YIYO -YIfo Se
-V/AY'E -\/fA -\V/OA SAAA Inf
-V/AM -\/oY -\/F0 -\VIAY Une
-f/-f0 =YI-Y =YY -Yivf Sha
AR =YI-Y -YN\Y -Yivf Shi
-Y/AY . =YI-Y -YN\Y -Yivf Dt

i Sl sl
p3Lie 1 e Le e aen (61,2 CIPS gl o leT Sl (V) ol ol 4 42 55 L
CL?JUZJJM_AB\JJ.@H:%‘LAJ:;&Aw;:r@u’_ﬁéjﬂuﬂ?}d‘ﬁt{.w‘@\ﬁ

.)P@))}Tﬁdhw)dbu Jv\ﬁ A)jTﬁ

2. Levin, Lin and Chu
3. Im, Pesaran & Shin
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1. Chow Test
2. Hausman Test
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