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1- Organization of Petroleum Exporting Countries (OPEC).
2- King and Levine.

3- Rousseau and Wachtel.

4- Aloui and Jammazi.

5- Blanchard and Gali.

6- Cologni and Manera.
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- Asymmetry.

- Markov Switching Vector Autoregressive.
- Krolzig.

- Noise.

- Gencay and Selguk.

- Wavelet.
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- Jones and Kaul.

- Sadorsky.

- Ciner.

- Chen et al.

- Huang et al.

- Wei.

- Aloui et al.

- Multivariate.

- Univariate .

10- Park and Ratti.
11- Bittlingmayer.
12- Kilian and Park.
13- Miller and Ratti.
14- Error Correction Model.
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1- Tehran Exchange Price Index.
2-Inetal.
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- Gengay and et al.

- Nason and Von Sachs.

- Cifter et al.

- Continuous Wavelet Transform.
- Discrete Wavelet Transform.
- Conlon et al.

- Father Wavelets.

- Mother Wavelets.

- Orthogonal.

10- Haar.

11- Symmelets.

12- Daubechies.
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1- Fernandez.

2- Detail.

3- Trend.

4- Multi-Resolution Decomposition.
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1- Mitra.
2- Frequency.
3- Popoola et al.
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1- Unit Root Test.

2- Augmented Dickey-Fuller (ADF).
3- Clements and Krolzig.

4- Diebold and Rudebusch.

5- Kim and Nelson .
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1- Markov Switching Mean.
2- Markov Switching Intercept.
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- Markov Switching Mean Heteroskedastic.

- Markov Switching Intercept Heteroskedastic.

- Markov Switching Intercept Autoregressive.

- Markov Switching Mean Autoregressive.

- Markov switching Intercept Autoregressive Heteroskedastic.
- Markov switching Mean Autoregressive Heteroskedastic.

- Maximum likelihood.

- Expectation-Maximization.
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- Ang and Bekaert.

- likelihood ratio.

- Garcia and Perron.

- Psaradakis and Spagnolo.

- Akaike Information Criterion.
- Akaike Information Criterion.
- log-likelihood.
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