1. db)9) 9 uwl)fﬁS OYlso U.oa.oaa.t)ii:b lS.;..b 9w
lg..d.) dlaos ¢ | We Resp e 1| he Science
e CIVILICALT:osni (O CIVILICA

:allio (ylgic
IRF g usllg 43525 GARCH g ARCH Jao Sy bl 3 € po cibsS aasd blgs (any

:)Li’».‘i.’:l‘ho

(1390 :Jlw) (gjl) 61> &V (sale sinleo
3 1dlie Jrol wlxbio slass

laidl 0g)S (sclaizl pole 045l (gjly oLidls - aSS1 > lyguo

oliiiloyS (oMl ST 0> (yuydo g (ylaz )k giy oS guse (solaibl pole Lyl ywlic)l5 - yg33ly0 (g3g0

o aolS

b )3 Jpaze oal (395 ()il 0j9= )3 Wlgiie Sy agw S 9 Jelge ol @32 b 9 Caad 1 350 Jelge up
Gwyp Ol 2 P50 Jolge Jud=i g9 € po cadigS aagd Wllwgs a=llas ¢yl )d Egbg0 Carad] 4 d2g5 b AL Capad] b Hluwy Lo VS
9 GARCH g ARCH (gle)3w I ()T pl=dl (gl 9wl 639 Lmad (58095 €9l ol Bad @ a>gi b agllao plel (g, .b.\).ig.c
Ol 35 Lol (sle@dlgs 9 € yo CuigS Caaud jl sl w)jluc o3laiuwl )90 (5 6315 .l 614 03liswl VAR (gle)aw 6j9> )5 IRF 515
o ib yiiio (535y0 SOL 9 (61)9UWsS ©ylig ey SWd)S Gyb I g 03 ()91 ez wlale )90 4y a5 1387 15 1380 ilej 0)93
d=ho 53 9 Cuwl Cuaud 395 4aBg (ylgl )3 € o Caaud 0350 (ylwgd Jole ¢y yiage a5 Cuwl ¢pl 1 aellas ¢l Aoy ¢y yiage Ll
S92 3olgS y3ho yogas ()3 abgie (gl 8315 plw 9 49> uaid (g

AalS ©lals

IRF .GARCH. g ARCH ((;ia.8 &blwgs

FSabigaw 0530 3 dllie cyl S
https://civilica.com/doc/288701



https://civilica.com/doc/288701

