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1. Cross correlation coefficient analysis
2.Lag

3.Lead


https://dor.isc.ac/dor/20.1001.1.22286454.1391.2.7.7.4
https://ndea10.khu.ac.ir/jemr/article-1-474-fa.html

[ Downloaded from ndeal0.khu.ac.ir on 2026-05-14 ]

[ DOR: 20.1001.1.22286454.1391.2.7.7.4 ]

179l Voo lads (solaid] gl Jdo Clido dolilas 'Y

Slodray Sn il5 Cend ize glaas 2 b Ol jon (6 i Eloss 55 e e (AL L0 485 5o
Coad slaas o s e OT b —F 5= 5-Y 5-) ladsim )3 S 5 3de Slsg, o
e LB F 5Y Y 51 (Glad s 53 555000 S1is b g pmime 5 (5 e (SSmn (2315
> 3 g 4 gy (S ke O 93 (S (Bly e Sl ) S e
VR8Y (g SY g S S0)

5y 3 el (S (ly aad sl iz b ) S e sla e gl - Ay o lelis ) glites
a0l S e sde ke Codle f,nfu‘ Siys 1y 555 e Glan 58 ¢ b3 5 2
Wl O e 53 (S By Cad (Slast o b e OT (sl (st 7 BBlge 5 o
A 3 (S (ily Cond slaas o U e OT st sl s Aoy Sl 55 e Mo
Ll O g5
N3 20 5 S 5355 Jba sla sl S 5507 oSl gsezes O5a51 3l o3lital b callie S gy 5o
Sl Jbe gl e ls old )y by95 lad s &S =23 O ods gy 8595 JS 53
Slass 5 (Sen il Cad slaes 7 Ol wblize Sowan S| ol bl il 5
(o Ol g Sl D s 53 3 el OLabl BB (L 6 5550 8553 S 53 Jobe Sla e e
3y ddbe sla el DU 58 Jfl Sl Jyf ;’156‘ ot Sl 5595 95 |y odbanillas o) 43
TlAl 1) e sl 2 el gili 7 s T )3 a8 dlis A i tiles <SGl g3 oo
D553 53 o) (1 5L ESG e 1305 s 55 dibe (sla s L DL 65155 (Sledbl el 03 S
Sy s e oS s ol Soes s o s JS sl Ko
Lals el gl 5,8 esliad LOT jlae Ool ol 51 015 on odkdanillan Slo) (lags pu slas o sl
T o Gzt VW el 516 das o LIS 1, Tl

. 1 < —\2
[ 71 §_ (¥, = ¥)

1. Contemporaneous
2. Pro-cyclical

3. Counter-cyclical
4.CUSUM Test

5. Amplitude
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1. Persistence
2. Duration
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Response to Generalized One S.D. Innovations + 2 S.E.
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