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2.1.3 NQUHUNOYNINNIA

=
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v 1A = <3| . ' = ' = ' o ' =
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ANUFUWUT 10939 Taoduna lda1na1adau19ee19 919 A1ada t (t-static) 92 1111 un1s
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o ﬂ‘ﬁiﬂﬂuﬂlﬂi%ullﬁguﬂﬂ%1@@\“@!505&5?]5]51! (339 I9A NI s,2538: 21) o991 U
4 a ¢ v o da
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- A [ [ [ v 9 I @
NITNATDY unit root HIBDUAUANNAUNUTUDIVDYA wWunsnageuauls
a Aq 9 A& < . A . L g &
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' a v o g o &
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Xt :pxt_1+et (21)
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@ a Ao o v
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Q] mmﬂammﬁau@q’gju (random error)
ﬁwagmmimﬁau%yjaﬁa
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(7 A= 1A . A 1 g’u a 1 A
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. A Y T a a Y 1w A o IS
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by A Q. . 7
ANy HIrIolu integrated of order 0 I,muﬁlﬂﬁl Xt ~ 1(0) NINATDU unit root HUTTUITD
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Test (ADF) &ansouia1diiu 2 3500
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3591 1 Dickey — Fuller Test (DF)
Qddy o @ ~ A ] AA o I
M uazvimsnaaoudanlsnmasu lvaldausranaintdnya iy

[ Y
autoregressive model 1AgW913aaNM3 3 1 unUNUANAIEAY AT

Ax, = Oxi_4 + & (random walk process) (2.2)
Ax; = a+0xi_q + & (random walk with drift) (2.3)
Axy = a+ Bt+0x,_1 + & (random walk with drift (2.4)

and liner time trend)

~ A ' , Y A o A o =
Tagh  Ax, Ao MANUUANANASIN 1 vosdaulsnyhimsanue
a, 3,0 Ao MAn
t Ao wu e
A o VoA = Vo P ' ~
& Ao aawlsguiilisundeminuguitazamnnuulsdsiuai

mMsnaaavziinana 0 TasnfSeumeutuaana t (t-statistic) A @iy
1 [ 9
AAINHIZANIINA1T N Dickey-Fuller Bl duu@gIuminaaoy asll
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H;:0 < o : stationary
g (R ~ = \ = I
teousy Hy: 0 = 0 awldidusiauls (x;) 3 unit root 150 X; Hanyuziilu
non-stationary taaineensy Hy : @ # 0 azldndwlsiauls (x,) 1ill unit root w30
A o 3 .
Xt Nanyaziiu stationary
BN 2 Augmented Dickey — Fuller Test (ADF)
I . A ax &2 A o A an 1
U NATOU unit root 8NITUHINWAUININ DF test 1119991035 DF i
o @ A g . . [ A
ﬁ”lll1‘Jﬂ‘VHﬂ”I‘J‘VIﬂE‘T@Uﬁ?ttﬂﬂﬂﬂiﬂ!‘ﬂlﬂu serial correlation Glummmmmmaau (error term:

A o v o Jo [ = v dy
&t) maﬂymzmmﬁuwuﬁﬂumﬂui:ﬂuqa TaeNaunsaail

Axt == th + Z?:l d)l Axt_i + gt (25)
Axt = a+ th—l + Z?:l (pi Axt_i + gt (26)
Ax; = a+Bt+0x_1+ X i Axe; + & @.7)
Tagn Xt Ao Joyadwls wnat
A 9 (J
Xp_q Ap  voyaaduls a a1
oB,0,p Ao mwniwes
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1 =S v Aad
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< 9 9 o ' 1A
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aunsananlan dusnsaesinnuduiusiilu cointegration I8
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Y a o W 9 ~ c
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o 1 oA A ) = v v A A A 12
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I 1 { v 1 S
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a A Y . . [ dy
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