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M15199 4.4 AFDANITNATD Unit Root

ADF test Critical value
Levels Status
Statistic 1% 5% 10%
without Trend
1.563696 -2.584375 -1.943516 -1.614956 Non-stationary
and Intercept
with Intercept -0.366192 -3.485586 -2.885654 -2.579708 Non-stationary
with Trend
-9.894236 -4.031899 -3.445590 -3.147710 stationary
and Intercept
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2.2 miﬂszmmﬁ]mﬂﬁmaﬂugﬂuuuwnsmam (Parameter estimation)
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13199 4.5 Expval A1A97 (Constant Term) AR(12) MA(8)

aunls Coefficient t-Statistic Prob.

C 350,065,665.41 1.99 0.0490

AR(12)' 0.81 16.40 0.0000

MA(8)’ 0.12 1.59 0.1153
R-squared 0.5788
Adjusted R-squared 0.5690
Durbin-Watson stat 1.5783
Akaike info criterion 41.7940
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57.88%
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M1319N 4.6 ﬂﬁlfl_ldifmLﬂ&lﬂﬂ1ﬁﬂﬁﬂﬁ1ﬂﬂﬂuﬂﬁﬂi$MWﬂlﬂWWTﬂmﬁ’E]iﬁﬂﬂ!l‘U‘Umﬁ’EN

INERGEER Akaike info criterion Schwarz criterion Hannan-Quinn criter
ARMA (12,8) 41.7949 41.8818 41.8302
ARMA(11,8) 42.1880 42.2749 42.2233
ARMA (11,4) 42.1964 42.2834 42.2318

ARMA (11,12) 42.0192 42.1062 42.0546
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3. N1INYINIM (Forecasting)
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[ J 1 @ = ' A ~
2. Ex-post forecast L‘]Juﬂﬁ‘wmﬂﬁmﬁlu 12 $2979210AN1 A0 FIUABUNNTIANY W.A. 2551

=2 A ~ A =} o v a 9 Aa A
DapeuNNIIANY WA 2561 LWE]LIEEJ‘]JWIEJ‘Uﬂ‘]JﬂWSQGU’fNﬂJ’E)NaVIN@Q (M19519N 4.8)

U

$ 4 1 1 Y [
ﬂ"li%‘]ﬁ 4.8 Wa‘WEﬂﬂiﬂ!ll"aﬂWﬂWiﬁ\‘lflﬂﬂ‘V]Gﬂuﬁﬂ"Uﬂ\311/]8]1ﬂ8\1ﬁ1‘ﬁ15m iﬁﬂigﬂﬂﬂﬂ!%ui}'lﬂ

LUVID9 ARMA (12,8)

Aouii YaAIMsa0eNI3I (1M) | YamIMIdIeanneINsaiuImn)
13 44,329,289 100,966,520.28
14 37,363,499 104,375,535.66
15 88,085,117 132,977,183.95
16 310,459,807 222,436,102.01
17 309,985,725 186,316,097.16
18 188,612,083 210,336,836.54
19 161,480,766 193,766,261.36
20 158,539,549 254,159,859.03
21 105,957,000 168,878,415.47
22 59,909,247 79,909,003.45
23 50,795,692 96,636,883.87
24 36,232,813 85,025,776.31
25 62,097,239 149,284,846.34
26 146,496,729 152,032,607.27
27 70,893,644 175,086,328.99
28 129,573,485 247,192,697.85
29 388,736,411 218,078,972.25
30 409,928,181 237,440,354.34
31 311,157,195 224,084,011.20
32 222,610,842 272,762,925.78
33 71,725,877 204,023,717.22
34 39,880,095 132,311,903.80
35 84,530,159 145,795,039.32
36 102,302,174 136,436,164.62
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3. Ex-ante Forecast tHun1swernsal 1Ud19ni Taeldgluuvemwilunisweinsal 3
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o 1 o =) ] A 1 = ~ = =< Y dy
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2561 D4 1ADUUNTIAN W.A.2562

Aoud 1Po1 A (w.a) yanmsaseonneInsal (L)
134 ANAWUT 2561 235,876,747.60
135 ATRGHY 2561 121,277,559.07
136 Y 2561 372,259,994.78
137 GV ERGEY 2561 1,408,231,172.50
138 T IRTAT 2561 1,446,934,004.55
139 NINYINN 2561 909,148,532.42
140 FImau 2561 713,194,850.98
141 AULIIU 2561 1,016,048,083.16
142 Aa1AN 2561 971,314,493.23
143 WY AIN U 2561 643,022,470.24
144 FUAN 2561 190,075,646.57
145 UNIINY 2562 16,096,787.01
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