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1. Vector Auto Regression.

2. Impulse Reaction Function.

3. Variance Decomposition.

4. Granger Causality Ted.
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"�-!��
�6��-�)VAR ( 3��#&=0 ��-���(��
� 3��+'�6 �����, ���!>10 � .������ ������Q0 �� �@���� �����

 � "��*!K4 9���6 <J���� ������ �����#���������'���� "��+5� �(��
� ������ 3��
 :��#� 3��$ p���K#�Q0DB/NG%
 �� �-���$ ������� ����������������� � "�����-��0 �� ���Y�� ��-��7V 3��� �� ������� ������Q0 ���$ ����7#�?� 

('�6 �q� �� �-�$)<"+V�&�BCgGb<C(.

=. �
.>.� �����
 �-��`��	 � -��0-0B)BNGC (  �-��� 3��)�Q� ������  o��A�� (��5� "��>��� ������Q0 ��-��7V S 2%!��A"��7!�
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   "��*,�� (��?!, � 3�����
 "��*,����������'����"��+5� �) ��-��� f��`� ( ������i  L-��?=� 9� �-���$ 
 ��7*# o��A�� -��nV ����-���$   �l�&���� � ��-*��
 ��+��`��V <�����#� <�&������� <����-��$� ����-���$ "

  ���������$  ���)  <r��' ��K=��BCGHb<DS(.    �7+�`� ��Q+*� ��Y�� D      e��V f�	-� ��#9 "�
�
� ����V 
 (18%!A"7!���+�]6 [�*)�I� �� ��� e�=�� �s �#�
 ���_���@A(
� ��-� :

1. L. Totto, T.M. Johnson (1983).

2. Organization of Petrolium Export Countries .
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 j�&_0 ���+,� �� (?!, [��!!Z0.
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1. Thomas Fomby & Joseph Hischberg (1989). 

2. Gopalakrishnan & Tian (1992).
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  3����  (!'�� � ���#                     &!X��� [�����8 ����� j�+�
� �� e��� (�5� ��&�!� <��7P� ��!!Z0 ��!)-0 ���
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1. AL – Janabi. (1971).

2. Bayesian Method.
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1. Energy Intensity.
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1. Litterman.

2. Lag Operator.
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1. Sims.

2. Residuals.
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1. Multicollinearity.

2. Pairing Down.

3. Sims & Doan (1984).

4. Stationary.

5. Unit Root.

6. Detrending.

7. Structural Econometric Model.

8. Structural Cointegrated Correction Model.
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1. Unconsistency.

2. Stochastic.
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