
 

 

 

 

MicrofitEviews

ARDL



 

 

 

(PAM)(DRC)



 

 

 

(ARDL)



 

 

 

 

.

GARCH(1,1)

GARCH_M



 

 

 

.

  
 



 

 

 

t

(ARDL) 

(FAO)

 Eviews7Microfit4 

    (ARDL) 

ARDL

ARDL

ARDL(p1,q1,q2 k)

YtXtARDL

 (L,P)  = 0+  (L, )  + 

(L, )= 1- L- - - 

 (L, )= + 

a0LP(Yt)q

it)(X



 

 

 

ARDL

Yt= 0+  +                                                                                          

      

=  

0=  

= 

ARDLF

=C+ + + + + 

imjnp

q

H0 : 1= 2 m=0 
H1: 1  2  m 0 

ARDL

ARDL

= + + + +  



 

 

 

:  
:  

t

  

t

I(2)

I(2)FF

I(0)I(1)ARDL

ARDL

  
mn

 

  



 

 

 

  
d

 

I(2)

I(1)I(0)ARDL

ARDL

ARDL 1,1( 0,0,0,0,0, ) 

t

 

  

  

  

  

  

  

  



 

 

 

  =0.99                 =0.98                  F=476.28               

 

t 

(ECM)

t 

 

 

 

 

 

 



 

 

 

 
=0.69                    =0.62                      F=11.69 

 

(ARDL)

 

 

 

 



 

 

 

 

 

 

 

 

 

 

13. Acaravci, A., & Ozturk, I. (2003). The effects of exchange rate volatility on the Turkish export: an 
empirical investigation, review of social. Economic & business studies, 2, 197- 206. 

14. Azid, T., Jamil, M., & Kousar, A. (2005). Impact of exchange rate volatility on growth and economic 
performance: a case study of Pakistan. The Pakistan development review, 44, 749- 775. 

15. Bleaney, M., & Greenaway, D. (2001). The Impact of Terms of Trade and Real Exchange Rate 
Volatility on Investment and Growth in Sub- Saharan Africa. Journal of Development Economics, 
65, 491- 500. 

16. Choudhry, T. (2005). Exchange rate volatility and the United States export: evidence from Canada 
and Japan.  J. Japanese Int Economic, 19, 51- 71. 

17. De Grauwe, P. (1998). The economics of monetary integration (New York: Oxford University Press.)  
18. Fogarasi, J.(2010). The effect of exchange rate volatility upon foreign trade of Romanian agricultural 

products, global development network regional research competition, project RRC8+39. 
i. Food and Agricultural 

Organization( FAO). Web 
Page.( 2012): Http:// www. 
fao. org. 

19. Khaledi, K., Naser Esfahani, A., Haghani, F., & Hafar ardestani, M.(1384). Export of agricultural 
products, opportunities, challenges and strategies for its development. Planning and agricultural 
economics research institute publications management planning process and research findings: 1- 10. 

20. Nofersti, M.(1378). Unit Root and Co-integration in econometrics, Moasseh khadamat farhangi resa,. 
21. 

performance in the 1990s flows. J. Japanese Int. Economies. 18, 218- 240. 
22. Tashkini, A.(1384). Applied Econometric with Microfit4, Moasseh Farhangi Dibagaran Tehran, First 

edition,( In persian). 
23. Vergil, H. (2002). Exchange rate volatility in Turkey and in effect on trade flows. Journal of 

Economic and Social Research, 4, 83- 99. 

 


