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1. Data Generating Process (DGP).


https://dor.isc.ac/dor/20.1001.1.22286454.1392.3.12.5.9
https://jemr.khu.ac.ir/article-1-593-en.html

[ Downloaded from jemr.khu.ac.ir on 2026-06-24 ]

[ DOR: 20.1001.1.22286454.1392.3.12.5.9 ]

VY lawsl 1T o,lads (golaid] glu Juo Olidix dolilad INd

Pu Pan - Pn
P P - P k ..

N O Vi, je{l2,..k},0< p, <1 V)
P Pu - Pu

el sl 5, ke 4 Jies Gl i 5 &, pedle YV, e 5l (S ke i gladde s
b Sl palin by o by e cladie 53 L bl sl 5 Ol dsb s 055 e
Ll g 3o A Lsn e Gloly Colg 5o 5 s L e I e 0T s acy, s
250 Ll 5 e oSila Ll w35 oS5l 8, Sl o5 b bl ol a5l O slise
3 g dal g () s o) g 4y ol a3y 53 B Y, g el oS 55,0 07 (5,)

(yz —@(St))z

f(yt|st’Qt—l): 20'2(St)

xp(— ) )

1
o(s, )\/E ©

35 aaS dis y, e ulls 5 b b 0S0le 55 4 0 (s,) 5 D(s,) B b0

0 OLes ki a3 (Bolas ke 6K Olsiew ), ¢ 8 dlal 1S (o SonS 5, Camdy e
Olisss w8 polie by, ajs Sl ar s Loy dals culss, wig s ol i
I Sl p(s, = 115, 4 =1,Q, 1)) ke Jits Las, g5 Jloiml 5ol 4 lecls
o5 Caol 5 S 2l Al (f (0 15,Q,)) 3 ams s, ol 5 1, § s o oS ke
s an S sed 3 (Bolal GlacnS S fhe g 8y bzl 055 ST s e plaiin > ST
))}Tﬂé‘ﬂ@‘j&_ﬂj‘Q‘_’_}'SA‘6)LATWL?).>6.~)JJ.}))Add}aj.}‘.\})db‘[)};‘;f‘b

SN P P 1.5 S eslazul g.\;;m:ju.aig;;sa\fd.\.« 3l 6“*'-*:-‘5‘5“*3

. k k . .
L=f,1s,=7Q.3)=2 2 S0 1s.Q.)p@s, = jls, =iQ.) @

ﬁ)@cui);;;{‘b?@w)aGUJJ‘)—E‘.’)}JLSLAJ:“)HQJ}TJ-{LS‘J-{f}—“fu:‘ﬁJ

el B gl ol 4 S log(L) olex,s


https://dor.isc.ac/dor/20.1001.1.22286454.1392.3.12.5.9
https://jemr.khu.ac.ir/article-1-593-en.html

[ Downloaded from jemr.khu.ac.ir on 2026-06-24 ]

[ DOR: 20.1001.1.22286454.1392.3.12.5.9 ]

AY wiplB Cdi Caad Slilugs 40 iiSTy jo (golatdl aiy o)l iz o5 )

U S 9 Silw e £
AL a5 5 (e a 551K ol ;¥5) 6K s o ol (Sland ¢ b (slaosls jlandllae ol s

Sl ol oslauwl \VA*Q?—\V‘/.VQ\ G;LA) 09> Jla a4 C.—vl-v' C;-a-:-; a (dLj‘) é)%)‘ﬁ) &.Gj’-‘:

(\ )‘3}.@5)

T b e i) s el bl g
Voo (S a3 ,¥s) G Cnd

> < T2 g 232 ULT2>KCT 22232 UTS><<T
S>> > > > > < << < < <
2345323333333322235353235513
§gg9g9993g8dggd3adagagaaga’

1Y Jlo Coll cnsd 4 (510 b odgl § Sl Canud guitio 395 .1 51005

Ol oDl (65 3402 (655 0 SGL 5 (OPEC) s (60iS 3lo (sla 5387 Olejl 1t Lo

Sblogs Sl e 1.8
bl g ey oo o 558 o a3 & Lo 55 O)lie Cite 5 ite lacS 42 3IGARCH Jus o
DLy o sl 5l Sl edns o 0Lt LSS ST St 5 (keSS 5 4 o S S
Joe Sl aadllan ol 55 5 eslinal "0, Lameb Jute &K 1 o 03Y Slabll (5,8 IS 55 Dbl
Wl 0 o3litl L b Dl | el (1, EGARGH 00zl
oSolr adslan ol 3Y 1ol (01D, ) o b (5 350 53 EGARCH Juke 557 5 s
5 0084%) O lan ((V430) 0L 5 I addllan bl dslas opl 3557 5 (gl 558 5,557 b o

-8 58) s Dbl 5Lt b ol jen a8 fusb jler slacas &S As 55 o s Sl L

1. OPEC Basket Price.
2.US Dollars per Barrel.
3. Asymetric Model.
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1. Correlogram.

2. Akaike Information Criterion (AIC) & Schwarz Baysesian Criterion (SBC).

3. Box-Jenkins.
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1. Likelihood Ratio Test.

2. Portmanteau Test.
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1. Corresponding Probability.
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1. HEGY Seasonal Unit Root Tests (HEGY: Hylleberg, Engle, Granger & Yoo (1990)).
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1. Unit Roots at the Zero Frequency (Non Seasonal Unit Root).

2. Unit Roots at the Semi-Annual Frequency (Semi- Annual Unit Root).
3. Unit Roots at the Annual Frequency (Annual Unit Root).

4. Complex Unit Roots.

5. Unit Roots at the Seasonal Frequency (Seasonal Unit Root).

6. Ghysels
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