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1�<G5 -  1<� _��	�BARDL�<� !�N�F �� 

�-Y	�  BARDL 
1, 0.25, 0.2, 0  

BARDL 
0.95, 0.25, 0.2, 0  

 /
� Z�� $�#(�,! 1.?,=!, �� ����� ��  
***115/0  
)53/2(  

***095/0  
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 � ��-! �_�;#* 1� �<��� ������� ������� $�#�
���� ��  

***31/0 -  
)82/2 -(  
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)51/3 -(  

 1� �<��� ������� ������� $�#� ^,! 1.?,
 � ��-! �_�;#*���� ��  

***29/0 -  
)52/5 -(  
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 $�#�A��`B ��� ��-! �_�;#* 1� �<��� �  
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)31/2(  

***98/1  
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)52/3(  
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=�0* Z�� 

***35/0 -  
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RMSE٣ 7169/0  6911/0  
R-squared 92/0  94/0  

R-bar-squared 91/0  93/0  
F-stat. 71/13  82/14  

DW-statistic 97/1  98/1  
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34/0-  14/0  42/2  



164   ����	 
 ��
��
 ������
��� �� ���� ����� ���� ��� !�  �����" �1398  

 $�#�A��`B ��� ��-! �_�;#* 1� �<��� �  62/1  61/0  65/2  
 A&!/�!���� ��  32/1  82/0  60/1  

 /
�$��� $%�? 1� ��	!� ���	�� /��0*  24/0  09/0  66/2  
=�0* Z��  31/0-  12/0  58/2-  

X��#$ ��A��M� :QA��  

   ^/
� �o0
M �/� /(�� , �/� A�*0+ ^/� ,� �� A,_-BARDL      �0
�&l �
* $
B! ���
?
  ����
@* o0M �/� /(�� 1��!� 1<( ! $;� �� , �0>(� 6 ! �!�� �/(+ ��,l�� !� ��	 }�n)*

 ,(@�� �!� ���(� �0�&l / �� /
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dSize 24/2  01/2  
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