1PNA15919949

a J @ d Y Y] v d
NITAMS 1¥oAIN. 2546. MIIATILHANMALINAZHNANDLUNUYDIHANNTNE
a d (Y] v d v Ay a a v
sinmsmardvinanasluamaranninauvislszmalne Tae3sInduiitnsvu.
MIAUANIUDDATIAT B ARTUITHA YHINedeFee v,

A 5y < v v d Y
AN GAEIUNGY. 2547, MSNATOLAINANWUSTZHIINMTAI0ONIAZNITUENAAINIG
a YAy d az a a 4

wssiavessunalne TagliiBunsunesneusadn. INoUNUSIATHIMAAS
uIAUNA NHIINOeT r.
v & v a d 4‘ Y Aa d
MQTUA NUNTINY. 2546, MIIAIZHANMFLIVBIRUFNMIMNATIVINANAI AY
aa % d’ 4 9 a @ a
IEmsaaeeanuuadaulasy. MIAUANIULDATIATHIMAATUN T MR

UUINB e 4.

v w7 Y A ¢ o 4

A a 4 a @
VIAU AIVLNT. 2543, MFTAINU. WHNATINZ. NTUNN: Tﬁ\i‘Wll‘WllWT)‘ﬂﬂ?ﬁﬂ‘ﬁiﬁuﬁ'lﬁﬁ{.

v
o

a Q(oy a (Y ] d a a 4
nu dszansard. 2526, wgAnssumanaenlirvesnimmanning. Inertiwus
IAIHTANAATUMIT NG WHIINIATEe 1.
a Ja a oA
FIUS AUIWTTN. 2539, Uszliuwamsaniivanuvesneanusanluilsznalng 25352538
IenfinusiAsygmanIuniaiia YINedesIsuman;s.
a d Y % o d
nNnsal NeLRl. 2546, MIIATITHANMBLWATHAABUUNUVBIHANNTNE
Aa d Y o d v A a a v
simsrnaisgvinalngluamananndnduvslszmalne Tae3sIad uinsdau.
mssuaduuuassAsyImaasutaga unInededesll.
4
N5IANA ASYYIAA 1aZD1T IYAINIA. 2542, “WANTIVMIAINIUTINAINAIAITEHIN
Y 1 2 [ Y v é
amamdslamernuamednaussylulszmalne” Nnsmsmsugmans
nINeNaevaelviai 3(NueU-5u1AY): 16-15.
a o da o a o a o da o
U3HM gudisendnsIne $100. 2549. CEIC Database [§1u¥0yal. NFUNNI: DTHN gudINe
nans ng $1na
a o v o Jd o o w
UTHNWANTNNG 11211029 $100 (WH1U). 2549, BISNEWS APEX from Reuters [§11303a].

J o o

AFUNNA: UTENUANNTNEG 11911029 3109 (WHIP)



53

Usznus mauinge. 2546, MydmEHANMEEzNaneUIMIeHEINT G 511Ms
vaisgvinalvg Tae3smsanseanuuadunlden. msfuatunudass
ATHIANAATNIT NG UnIINeaeTee v,

W yuming, 2538, nanmsaamu. Mninins. njamn: Tsafud
NﬁW%ﬂﬂTﬁﬂﬁiﬁMﬁTﬁ@i{.

gNHU ITOUGN. 2543, mﬁaﬂswﬁmmgémgmzwaﬂ@mnmumamé’nn%’wsﬁntjuﬁmmi
asdluamandanindurialsemalng. msduauuvsasvrsugmans
umtiaing unIneauree vy,

wdnpal ejailes. 2534, msaanulundnnindvessnmalszmalunmandomindusia
Uszmalng. Inoinusmenmansutiuda aiusssgmans
VHINAUINEATANAAS.

$aa33A nioias. 2538. “Cointegration and Error Correction Approach maaenInalums
Uszgad ¥funuuiaesmanssgiaummavedlne.” Nnsmsassgmans
AMINENABEITHMANT 3(FUBEU): 20-39.

q%iW ﬁzwﬁxga. 2540. ﬂ'J"IN%T"IN15ﬂdluﬂ15‘WEI1ﬂii.liﬁllﬂ\‘lfn53!ﬂ51$ﬁﬂ1\1!ﬂﬂﬁﬂl!ﬁ$ﬂn
miygmermdsueam'5méeu"lﬂweas1ﬂnii’untjuﬁmmsuazntjuﬁunmmz
wanniwd. msduahuuudasvasugmansuriadia unanedodoln.

Akaike, H. 1969. “Information Theory and an Extension of the Maximum Likelihood
Princeple.” In Second International Symposium on Information Theory. Edited by
B. Pterv and F. Csake. Budapest: Akademiai Kiado.

Bollerslev, T. 1986. “Generalized Autoregressive Condition Heteroscedasticity.” Journal of
Econometrics 31: 307-327

Box, G.; Jenkins, G. and Reinsel, G. 1994. Time Series Analysis. Englewood Cliffs, NJ:
Prentice Hall.

Charemza, Wojeiech W. and Deadman, Derek F. 1992 . New Directions in Econometrics:
General to Specific Modeling, cointegration and Vector Autoregression. Aldershot:
Edward Elgar.

Clardia, Richard H. and Taylor, Mark P. 1997. “The Structure of Forward Exchange Premiums
and the Forecast Ability of Spot Exchange Rates: Correcting the Error.” The Review of

Economics and Statistics 3 (August): 353-361.



54

Dickey, D. and Fuller, W. 1979. “ Distribution of the Estimates for Auto regression Time Series
with Unit Root.” Journal of the American Statistical Association 74 : 427-431.

. 1981. “Likelihood Radio Statistics for Auto regression Time Series with Unit Root.”
Econometrics 50: 987-1008.

Enders, Walter. 1995. Applied Econometric Time Series. New York: John Wiley & Sons.

Engle, Robert E. and Granger, Clive W.S. 1995. “Cointegration and Error-Correction:
Representation, Estimation, and Testing.” Econometrics 55 (March): 251-276

Fisher, Donald E. and Jordan, Ronald J. 1995. Security Analysis and Portfolio Management.
Englewood Cliffs, NJ: Prentice-Hall.

Granger, G.W.J. and Newbold, P. 1974. “Spurious Regression in Econometrics.” Journal of
Econometrics 2: 111-120.

Gujarati, D. 1995. Basic Econometrics. 3 " ed. New York: McGraw-Hill.

Harris, R.I.D. 1957. Using Cointegration Analysis in Econometric Modeling. London:
Prentice-Hall.

Hsiao, C. 1981. “Autoregression Modeling of Canadian Money and Income Data.” Journal of
the American Statistical Association 74: 553-560.

Johnston, Jack and DiNardo, John. 1997. Econometric Methods. New York: McGraw-Hill.



