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Variance Decomposition of GAPGDP1:
Period SE. GAPGDM BB BROAD CAR EXR LRX POIL ROA FOI

1 2166176 100.0000  0.000000  0.000000  0.000000  0.000000  0.000000  (.000000  0.000000  0.000000
2 2001547 7242535 3269255 1191440 0736201 6501534 2865627 2272977  8.518289 221742
3 6374049 2008881 1511154 1241335 343564 3879412 1671332 0524447 22126834 081183
4 756.3341  26.20045 1168697 2277674 2460963 2868328  1.580441 7740835 1.831383  0.897012
§ 8026200 19.23060 1133874  16.54700 2186758 9475405 1242131 5772203 3233664 0.714408
6 9204793 2039983 1115513 1564118 2079146 8739152 1311362 5708202 3714364  0.730862
1 9511509  19.42328 1210161 1525238 1974520 8255213 1901739 5444206 3527919 0732793
8 9958589  17.730%6 1317578 1392700 1918383 7891984 1806853  4.087457 34180068  0.697452
9 1016.026 1847970 1273956  13.38444  19.95650 7.714002 1823703 4810137  3.303634  0.674056
10 1050.767  18.30774 1341796 1258142 2048004 7549555 1830204 5226166  3.380375  0.654768
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Abstract

Advanced economies always face a period of prosperity and prosperity followed by stagnation and
contraction. Business periods are regular and regular fluctuations in the macroeconomic activities of
countries, which are mostly organized by commercial enterprises. In this article, an attempt was made
to examine and experimentally test the impact of macro-banking, financial, economic indicators and
economic crises on Iran's business cycles. The analysis method used in this article is self-explanatory
vector regression model VAR; Also, the macroeconomic data of Iran has been extracted and compiled
from the World Bank (WDI) database and the balance sheet information of the Central Bank in the
period from 1980 to 2020. And for the analysis of econometric statistics, it was done through 12Eviews
software. In this research, the beginning of stationarity of the variables was investigated using the
Dickey-Fuller test. Based on the Schwartz Bayesian criterion (SBC), the best interval of three was
determined. Johansen's test showed that based on effect statistics and maximum statistics; There are
two long-term relationships at the 0.95 level between research variables. The results of the analysis
show that macro-banking, financial, economic indicators and economic crises have different effects on
Iran's business cycles. As the results of variance analysis showed, capital adequacy rate and exchange
rate explain the most changes in business cycles.
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