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1. Improve 
2.�Expansion 
3.�Contraction 
4.�Stagnation 
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2.�Real Business Cycles 
3.�Kalman Filter  � 
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5. Organizational of the Islamic Conference 
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9. Generalized Method of Moments 
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1.�Anddrew K.Rose 
2. Rainer Metz 
3.�Hodrick-Prescott filter 
4.�Min Zhao & Minchung Hsu 
5.�Total Factor Productivity 
6. Lawrence J. Christiano & Wouter den Haan 
7.�Chi-Square Test 
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1.�Generalized Method of Moments  
2. Smoothness 
3.�Business Cycles Indicators  
4.�Volatility 
5.�Co-movements 
6.�Persistence 
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1.�Cross Correlation Coefficient 
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3. Reference Series 
4. Basic Series 
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1.�Hansen, (1982) 
2.�Orthogonally conditions 
3.�Instrumental Variables 
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5.�Criterion Function 
6.�Weighting Matrix 
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1.�Sargan Test 
2.�Chi-Square 
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4.�British Petroleum  
5. Stabilizing Variance 
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1.�GDP 
2. Long-run trend 
3. Business cycles 
4. Irregular movements 
5. Real GDP 
6. Smoothing Parameter 
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1.�Augmented Dicky-Fuller Test 
2.�Philips-Perron Test 
3. Mackinnon 
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1.�Co integration  
2.�Johansen Co integration Test 
3.�Trace 
4. Maximum eignvalue 
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1. Orthogonally condition 
2.�Autoregressive Processes 
3.�Durbin-Watson 
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1.�Co integration 
2.�Residuals 
3.�Augmented Engle-Granger Test 
4.�Philips-Perron Test 
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