PNA1591994

4
g v A

Fodani Iyadaian uazaay. 2522, AvHim@uinnuezmRumimnzay. ngamna: fhe

Y

3903 sIasuvialszmalne.
A Aa v A 3 7
gt aulwea. 2542, msuszunalszma. ngumna: 5seilay uaz lannd.

a U H H a a a o
NINNT WGV, 2540. wanﬁz‘nmmammamﬂﬁwﬁuﬁ'mwiaqamsﬁ'wm"lm. INYIUNUD

Inenmansuritiadia a1v3NUATHIMAAT WINGEeNYATAAS.

FUINTINTI NG, 25500, MSUFIMPULIN : HANTZNUABNITAI0DN ING. LHAINNN:
http://www ktb.co.th/ktbweb/public/th/data/invest_research/invest eco bus/eco analysis/

media/Baht0750.pdf. (19 AUATWUT 2551)

. 2550v. agidanzasugnoIngd 2550 nazilszanamsil 2551, uasiiun:
http://www .ktb.co.th/ktbweb/public/th/data/invest research/invest_eco bus/eco _analysis/

media/Report_2007.pdf. (19 ANATUT 2551)

a o W\ ¢ = v v A 4 v '
UIATDUUATNY. 2542, fniﬁﬂ‘]sﬂfnﬁﬂﬂlﬁgﬁﬂﬂﬂﬂﬂwﬁﬂﬁ%ﬂﬂﬂ@(ﬂﬁﬂ]ﬁﬂ1§$“r‘i31x’iﬂ§$!°ﬂﬁ
() a a Ja @ a a
Ulﬂﬂ!!ﬁ%ﬂijﬂﬂ%')u@@ﬂﬂﬁ"lﬁ. AINYIUNUTINYIFTATUNIUUNG T§1V1I¥

WTHIANAAS UMNINOIBUNHATAERS.

aa v I a o 4 [ !
UTUUN IAIAIT. 2539, “LL‘]J‘]J’IHEIE’Nﬂﬁlﬂﬁ@ullﬂﬁlsll@ﬂﬂﬁi”ILLaﬂHJaEJLl.” 3413

INTHMANTEIIUMANS 14, 1 (Tunw): 23-47

d v v d (Y] v d
qu’:]?] AUNTYA. 2548. ﬂ1ialﬂ513‘Piﬂ'J13»1ETN'W1»!ﬁi%ﬂﬁ]ﬂi]ﬂ"l!!ﬁ%ﬂ%ﬂ]ﬂﬂli’)ﬂﬂﬁﬂ‘i’li‘i/‘lf.lﬂij&l
a d (Y] o d v At a a v 4 Y
STV Ghmmﬂﬁanmwmmaﬂizmﬂ"lm Iﬂﬂ?ﬁiﬂﬂ‘u‘mﬂi‘lﬁ‘u. NITAUADI

HULDATATHIANAATUMIT NG NHIINAeTean.

[ 4 @ 1
598550 3. 2538. “Cointegration and Error Correction Approach : madenlnilums

J o o a J

ﬂi$§ﬂﬁ1%}ﬂ‘ﬂlm‘ﬂi}1ﬁﬂﬂﬂ1ﬂlﬁ3‘ﬂj§ﬂ%ﬂﬂﬂ1ﬂﬂl@\ﬂﬂEl.” AIAIAIHIANANT

ﬁ‘i‘i&lﬂ1ﬁﬂ‘§ 13,3 (fcilj‘IJEﬂfJu): 20-55.



78

a [} 4 H Y] H H H

21a1 Sama Tuilnsal. 2541, wansznuvaamsnlasumlasoasuanasuiineauain
o a a I o a a 4
dngesdsznalng. ImetdnwusInenaasumindn VI UATHIMEAS

a @ J
U INYIUNHATAITAT.

4

v AaAa 4 (Y] H

ANAAUTE MyguNns. 2545. wansynuononwanilasuvesInauaziszmaguisneyam
|l a Y | Y] a a a A Y a a
devenaum Inegiszmaanigenianm. IneinusImemaasuluge 619139

IHTHIANAAS UMNINGIDUNHATAEAT.

Ay o a a

a J a d kY a (Y = Aa
ATIAU YINIDVOUNT. 2546. m‘nms13ﬂmlumsum'51ﬂ"lﬂ1J‘§zmmmmzamuamﬂawwu

]

Aegan1smueding. Inefinusiasygmansuniiugn unanerdedesln.

4 = A o o v a Jd v A
quimaTuladesaumatazmsdods dninavildansznsrmnayd Tasanuiwionn
NINFANING. 2551n. YanMsagean M3tiud tazgamsmamunsie
szma U 2550(30.9.-5.0.). UHAINV:

http://www2.0ps2.moc.go.th/thtrade/country_trade/report.asp (19 QiIN WuE 2551 )

. 25510, aaamsmiszrnadszmavedlne 3 2535 -2550 (uns1A - FHA).
U http://www2.0ops2.moc.go.th/thtrade/yearly bal/report.asp. (19 QNﬂTﬁu‘ﬁ’

2551)

) .
Ay qrssanlszdnt. 2542. mamasulnivesgamsnmazansINsm : n3diANYINgN

a a 4 o a a [ o
1]‘53!7]?[61!“?58]1!. ANUNUBIATHIMAATUVIUUNA UN1INGIQYITIUAUNA.

Augustine, Arize C. 1994. “Cointegation test of long-run relation between the real effective

exchange rate and the trade balance.” International Economic Journal 8, 3: 1-9.

Bahmani-Oskooee, Mohsen. 1998. “Cointegration approach to estimate the long-run trade
elasticities in LDCs.” International Economic Journal 12, 3 (1998): 89-96
Bahmani-Oskooee, Mohsen and Brooks, Taggert J. 1999. “Bilateral J-Curve between U.S. and

her trading partners.” Weltwirtschaftliches Archiv 135, 1: 156-165.

Bahmani-Oskooee and Goswami, Gour. 2003. “A disaggregated approach to the Japanese

trade.” Journal of Applied Economics (In press)



79

Bahmani-Oskooee and Tantchawan Kantipong. 2001. “Bilateral J-curve between Thailand and

her trading partners.” Journal of Economics Development 26, 2: 107-117.

Charemza, W. and Deadman, D. 1992. New directions in econometric practice. Cambridge

University Press.

Dickey, D. and Fuller, W. 1979. “ Likelihood ratio statistics for autoregressive time series

with a Unit Root.” Econometrica 49: 987-1008.
Ender, Walter. 1995. Applied econometrics time series. New York: John Wiley & Sons.

Engle, R. F. and Granger, C.E.J. 1987. “Cointegration and error cotrection: Representation,

estimate and testing.” Econometrica 55, 2: 251-276.
Gujarati, Damodar N. 1995. Basics econometrics. 3" ed. New York: McGraw — Hill.

Hashem, Pesaran M. and Pesaran, Bahram. 1997. Working with microfit 4.0 interactive

econometric analysis. Cambridge: Redwood Books.

Hataiseree, R. 1996 . “Vector autoregression, unit roots, cointegration and error-correction
Mechanism: A general overview.” Chulalongkorn Journal of Economics 8 (May):

263-294.

Hendry, D. F. and Richard, J. F. 1983. "The Econometric Analysis of Economic Time Series."

International. Statistics. Review. 51; 3-33.

Johnston, Jack and Dinardo, John. 1997. Econometric methods. 4" ed. New York: McGraw-
Hill.

Leighton, Thomas R. 1993. Introductory econometrics. 2" ed. London: Longman.

McKenzie, Micheal D. and Brooks, Robert D. 1997. “The impact of exchange rate volatility on

German-US trade flows.” Journal of Economics Development 11, 3: 251-276

Patterson, K. 2000. An introduction to applied econometrics. London: Macmillan Press Ltd.



80

Pindyck, Robert S. and Rubinfeld, Daneil L. 1998. Econometric models and economic

forecasts. Boston, Mass: Irwin/McGraw — Hill.

Rahman and Mustafa. 1997. “Dynamics of real exports and real economic growths in 13

selected asian countries.” Journal of Economics Development 22, 2: 81-85

University of Strathclyde. 2003. Applied econometrics lecture notes. [online]. Available:
http://homepages.strath.ac.uk/~hbs96127/Lecturel.doc 25 Febuary 2008. (Febuary 19,
2008)



