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LYL 6.22 (1.000) 11.25 (0.000) 6.32 (0.000) 3.26 (0.000)
LKL 2.07 (1.000) 3.88 (1.000) 6.28 (1.000) 25.97(1.000)
DLKL | -2.77 (0.028) | -3.27 (0.005) 49.66 (0.007) | 52.98 (0.002)
LGL -3.06 (0.011) | -0.30 (0.000) 35.52 (0.034) | 22.57 (0.426)
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Alternative hypothesis: common AR coefs. (within-dimension)

Prob Statistic
Panel v-Statistic 0.63 -0.00
Panel rho-Statistic 0.82 1.33
Panel PP-Statistic 0.01 -2.21
Panel ADF-Statistic 0.05 -1.69

Alternative hypothesis: individual AR coefs. (between-dimension)

Prob Statistic
Group rho-Statistic 0.99 2.71
Group PP-Statistic 0.03 -2.89
Group ADF-Statistic 0.02 -3.03

Alternative hypothesis: common AR coefs. (within-dimension)

Prob Statistic
Panel v-Statistic 0.80 -0.001
Panel rho-Statistic 0.52 0.26
Panel PP-Statistic 0.015 -2.36
Panel ADF-Statistic 0.17 -1.19

Alternative hypothesis: individual AR coefs. (between-dimension)

Prob Statistic
Group rho-Statistic 0.77 1.81
Group PP-Statistic 0.02 -1.80
Group ADF-Statistic 0.27 -1.95

0as 528l slaoolo b Jaw sarasjlis aS gl canseid slagyge;l 5l aeasds alal, ol B

alo s )b 90 52 10 00,049 5l i Jleisl mhaw 10 gl ae;] jo Fslao el a5 il

ol o ool gl slaoslol Jaw ol o

{

Hyago=a,=..=a,=a

Hi o #a,#.a,#a

oo o, HOws 8 ol o cima (g)lel Ll 5l g 00 YYVYE 5 VOFYA sy a0 5 5L


https://mieaoi.ir/article-1-930-fa.html

[ Downloaded from mieaoi.ir on 2024-11-08 ]

AY AR Ly ol om0 )louds ¢ oDl (5,00 ¢ SLadl cale aolilad

52 sl laosls aisSl 1o a8 oga eolitul (bl sloesls 5wl oo 95505 (sl ol
OYAY (s)lgl g ol5isly5) agai Llod 05515 jo 1) il slalae

9 <l S slaowe 5 S plasT CIB 3 Jue o 09d asie Cembios pgd al e )
ol (9031 4 )8 sy pelys Ol 4 ranile (g5l ol b a5 sl (s p BB ol
9des Ol ) Spen

obas Sl = H O dolas wl il g, 5l eolial il (9031 cnl yao 458
2l oo ol ST g, 5l eolanwl Klis Jlie 4o, =HL cols ol 31

wlo o 5L 50 duoye A9 fyliceb] mhaw [0 ¢ Flglas bl a5 aas o plis ool (Lo s
A j0 09 a3y o (g Bolai p e HO 4o )3 (pl ol Y2 XY IS 5L 0 5 ¥ ,YA
OYAY (aSis) Conl ol Sl31 og, 51 55 Gy

Oy Aloleo cposi N-F
Dgdico plaSl oled Joe (aedS 4 o cabgs o slagyge;l g e mmal Joe (oS 5l
oSl Ol g0y Ly (Jsere Slaye Blas gy 5l eolaul b oled Jae cpess gl
PO Ogead ey 4 @l 5 (VP glae led) glagam )0 aodls jsbay Ssludly g
| JW RV PP LY I LA VR Y KWL Ll 51l oo ools (yLas (A o o) Jglo


https://mieaoi.ir/article-1-930-fa.html

[ Downloaded from mieaoi.ir on 2024-11-08 ]

Gobiaas Bldlouce ‘GQJL.\.,.C A 49 AGJ)S&JJLAS Ailsﬁ“ [ 3 <dgo 031l )..Si.v )y AN

Fyoxe Sz yo JBlas gy 41 aslopawyl3b (5390 50 0391 2 Joko 33T s ¥ Jgux

e s &lolixe ey | sl
Joe g9 oWl L5 Solusl s
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V)Y LLK*LGK folakakoialed falakaloloia 364.70 0.00
LLK"2 falalalaialed Kk 5277.26 0.30
C falalalaialed Kk 4.29 0.00
Durbin-Watson ),0f V,Af
R-squared ) .Yy
F-statistic 0,08 AR -\
Log likelihood -644.96 -609.99
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