[ Downloaded from ecor.modares.ac.ir on 2024-04-10 ]

[ DOR: 20.1001.1.17356768.1399.20.4.3.0 ]

AFITY Olrio — 1WA ylins) — oyl 05lod — e Jloo = (5losly dxagi 9 o) oLl slocdi gy dnlidind

3a5T b ol $3LaIBI by s i ik Sl by Amlie

"Lgs 595l (5 15 oawgin 9 YI90s (i 35 SBJIe

‘Lg..\w )5.4.»4

TSl ol

P VSIRVCS

Y WAL
(AAVVARVAR S PRV L AFAA/A/N A 1Sl o ey

o>

sl o g lo g, I cawg i (colais] M sloyiio G polio Coan] o 4 i slodns ;o
ity Ao slols, duglie i byl Lol S ol 48,5 )18 D) 5 ooy 0 50 st
liws jobiio 4.l 11F1-9F lojo,90 0 Aad lof 5w sloosls jloolizul b )] solaid] us,
AR, TVP .BVAR BMADMS DMA ole e jf oslicu b roie il i sios 40 scit ol 4
b edddlbo ol yo ooldiw] 850 (slo Jbo .Canl ods 45D (fad Cuiin g Jloz «O) (o iy (59 4w y0
slo fio g (puiio ) o Jold) ulido Lawgio o Lole Sob i jo ptio V1V foli) Sulido S5 edlo duw
DOMS) foga it ;5 slo Jdo o iy 45 do0, o sl cdnlllao gl Wiods (subdins wpiie ST
o (g 3o (Sl (i ooy slastn) plo 40 o ODMA) Ly (055 (oS oo 5

At Gl golazdl wi, ol S

g 655! (6,05 Lawgin ¢ dole Jowo il -Lad Jow goladl ol o con i 1goadS (5519
C32, C38, C53, E37, 047 JEL gusainb

el SLbLb aodle olKzils 15 (5,35 alls, 5l g y3tas «pol> allis )
(Usgons 00inn 99) SLblb aodle olftils alazdl saSisls code ol gaae 4 Lasls ¥
mohammadi@atu.ac.ir

naser.khiabani@atu.ac.ir SLblb adle olasls wlamdl ousiails cole Sla gae 5 Luzils X
javid_bahrami@yahoo.com  SlblLb adle oRisls wlaidl cuSisls ole ole gac g ,Ladls F
fatemehfahimifar@gmail.com Shiblb adle oBiils wlaidl 5,558 g9eiils O


mailto:naser.khiabani@atu.ac.ir
mailto:javid_bahrami@yahoo.com
mailto:fatemehfahimifar@gmail.com
https://dorl.net/dor/20.1001.1.17356768.1399.20.4.3.0
https://ecor.modares.ac.ir/article-18-38166-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-04-10 ]

[ DOR: 20.1001.1.17356768.1399.20.4.3.0 ]

Eenatd aabld g ool p gl 9 (FLLS Joli (gunzxn jg0ud [ . Sty BliSo (o ig 5 Ay e af

doddo )
o solatdl (g5 )aeb g (IRl 4 g G I OIS Slo e (i a1,
sladl Ols a o5,li&imlw s 550 g 5 (Holden et al., 1999) sy o ymie oo
Bl 5 )8 ale s (sl oolatdl slaolSn hled) cogas sidu Slaeas » b g DS
(Carnot et al., 2005) ss,5 o e (5T slaoel o cn i &l balgils

G e oo (6,800 il (65 51 Ceod o958 (golaBl ulsy ausle IS olazdl sla e
Slaal 5l S aSiul d dazgi Lo ylo Coenl asel> 08 g Sdgo golaidl 3,40l sl )l F5 9
e golaidl e St ot W cwl 2818 g lul golazl ol (IS slal v
S ROV S HCVE /% S UY R BN PSSP E1 R VIS SO PN PO PPN A g P VUMPR P L g oS
wolaidl SIS 5 e Gisn slas la8 cunlw o IWSiw J9p 4 (Sdg0 () &5 el
Soal 565925 52 lp psite al (Gt (S e &g s S e cogad i
(Barsoum & Stankiewicz, 2013) ol sals 5,55 5 (ljes

iy e S5 o 53 ey 2y oM LBl gl e i s sl s, 1)
Loools b oD 059> o liioms cpol> Jlo j0 .l ool 7 )lae 1 sidgh asld SO lgie
Gh9) (RAGDS 5 e 4 s JLS 4 sz e (33l lagig L ez slaosls
olatdl slo e jlol 00isS jiiie slaoly (Jl> e ,o . (Saleille, 2015) wis oo
Hellim sloglejle s> 5 Gz Gl lo,5aS ;0 (655 0 SSbL g oladl © g aile)
s oo 18 2l s (o) 50 spliie job Ay i

3 iz slas lado b lloolazdl (goladl sl psie o yin a4 ba e Olallae o
Sl o Son g0l wd ) piie o sl ol olgie 4 it axlge’olal allie alex
@ lis 6lp K00 (File 4 aidl plas 00iS iy Sla e Sl (T3 sl 40 gecne
S psie g2 g shud> o coml dloz (g ke slo i w)ls Sl (e S ‘5,'1 PESeyg.
Sowaids g el S Sl 5le b slaosls 05 g o puizran il L1458 31 Q—l » GM&J‘ua) L=e
lio sloy sy (solaidl S slo e 5l (gogamme slaad g el (gus JSie K 55

1. Big Data
2. Curse of Dimensionality


https://dorl.net/dor/20.1001.1.17356768.1399.20.4.3.0
https://ecor.modares.ac.ir/article-18-38166-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-04-10 ]

[ DOR: 20.1001.1.17356768.1399.20.4.3.0 ]

a6 VAR Gl = ek o lod = s JUw = (Glouly dxwgi 9 o)) (golasdl lebdg iy aoliliad

slatdl gl 52 e s S o oz SIS S Tl el 53 Il (i
oS s o el je8g s Sole 4 abl e (ol axlge (g kel Cudgaze L aS) oyl
Ded oo (S Jdo jo Blyzul el cails ol wlaslive olass

3 olazdl o pite o i 4 b e sl allie OSaw 28, (sl alise sla o,
Ot 3l eams jralS 1) b el )l slass a5 05 (Jaw Jloo 4wyl Ll casl ouds &1 (oladlas
sl ;5 ool DMAY Lgy (55 bawsio Joo s (DFMS) Lgy ole sl Jos b Jos o]
Ll 039> 0 ohgr olloolaidl azgi 0y90 (glos S jeb 4 jSde sl o
o be (Geweke, 1977) Sg> lawg lanl o (DFMS) Ly  Jele slo Jow .ol 428,51 3
Sl psine 5l ()5 acgeze S;L‘ oads alyl Sledbol 10 S S>oS jokain 4y ldJow cpl g0 )8
iloads o )9y o coliol (sloadlie kv 3l 51 g« (6 S Jolaio Jslge 4y i St i

(Banbura et al., 2010) |5 o 1,50 5 (De Mol et al., 2008) ), Kon 5 Joo (5o
oS Gloj sl wiodges o S GLVAR oz ol nj (2Ll gy s S ol
FB Hsba oyl by Jleiol 4 cigh oo (ladde «Daa Gk slooygs Job )3 laossy
sobie & 1) (leas Slo B (i S liEe (S (nl 4 oS oo i slaba>dle
sy <y dialy ol o lesls abmil g bl slaae ol o @ iSle sl Ss ools Lilx
wlse (TVP-VAR) VAR oL Jsb 1 yeine yislly Jow smmslio

s 5L 5 5 &5 Slaoblb 8 e e LT 3 550l o Slesdga 51 S0 (S
(Koop &  puilgysS 9 S diwly opl o (Varian, 2014) coul Joe slad o asb
(Bork & Moller, silesges zyhas ) (DMA) Lgy (s 5 hwgio 5431 Korobilis, 2012)
i el o] iloos 9 DMADMST Lol cuse S b 4 Ll 2015; Saleille, 2015)
degarme oSk WS i Gloy Jsb 8 seite Syl i o] S & daus ol
S oo S Gy Jgb ) 5 e sesite

Sloclos b ohen poieal o labl golamdl ws, ol nl sladl (g ksl oMSas 51 S
o9 olmy) 928 solaiBl al) i ier 6ly oS )lpis 45 sniil faoge il sl Susie
2] e Blmul g oo, F,Y L oply AYFANNYAZSE 0,00 40 ,5i5 ol ol lawgie
oS Cewl j9iS 50 (golaldl e e Gl SYL Glapb SLsT 990 (nl &S Casl 00y V L

1. Over Parametrization

2. Dynamic Model Averaging
3. Bayesian shrinkage
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1. Bayesian Vector Error Correction (BVECM)
2 .Self-Exciting Threshold Autoregressive (SETAR) models
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1. Data-Generation Process (DGP)
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