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1- Pearce &Roley. 

2- Announcments. 
3- Discount Rate. 

4- Tarhan. 
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1- [26], 500. 
2- Vector Auto Regression. 
3- Thorbecke. 
4- Federal Fund Rate. 
5- Non Borrowed Reserves. 
6- Bochen and Mill’s, 1995. 
7- Patelis. 
8- Commercial Paper. 
9- Treasury Bills. 
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1- Conditional Volatility. 

2- Expected Future Cash Flow. 

3- Capital Gain. 

4- Dividend. 
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1- Stock Market Effects on Investment. 
2- Replacement of  Capital. 
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1- [18], 647. 
2- Household Wealth Effect. 
3- [19], 4-5. 
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1- Firm Balance-Sheet Effect. 
2- Moral Hazard. 
3- Adverse Selection. 
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5- [12], 27-28. 

6- Household Liquidity Effect. 
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1- Likelihood of Financial Distress. 

2- [19], 3-4. 
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1- Hardouvelis, 1987, Hafer, 1986, Cornell, 1983, Lynge, 1981 and Berkman, 1978. 
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1- Angle. 

2- Multiplicative Disturbance. 
3- Autoregressive Conditional Heteroskedastic. 
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1- Bollerslev. 
2- Generalised  Autoregressive Conditional Heteroskedastic. 
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2- Auto Correlation Function. 
3- Partial Autocorrelation Function. 
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1- Liung Box(LB). 
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1- Integrated GARCH (p,q). 
2- [22], 717-718. 
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