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Abstract:

Effectively predicting cyclical movements in the economy is a major challenge. In this paper
we evaluate the role of a set of variables as leading indicators for Iranian economy. Our
evaluation is based on using the annual and seasonal variables trend. For this purpose, we
introduce a model based on NBER approach to estimate leading and coincident indicators
covering the period yvsv:Qy-yras:Q¥.We apply ARMA models for the forecasting of leading

and coincident indicators for the period yvAv:Q\-\vAAQ¥.The forecasting results show that the
will be decline of leading and coincident macroeconomic indicators in yvAv in Iran economy.
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