
.  2548.  : . :

.  ( )

______ .  2548. . : .

.  2543.

. :

. .  2548.

. : .

.  2545.  : 

. :

. .  2548.

. : .

.  2541. .  : 

.

.  2545.

. : .

.  2548. . :

.

.  2546.

.

.



52

.  2547. . :

.

.  2545.  : 

. :

.

.  2538.  : 

. :

.

Dicky, David A. and Fuller, Waynes.  1981.  “Likelihood Ratio Statistics for Autoregressive 

Time Series  with Unit Root.” Econometrica 49 : 1052-1072. 

Ender, W.  1995. Applied Econometrics Time Series.  New York:  John Wiley & Sons. 

Gujarati, Damodar N.  1995.   Basics Econometrics.  3rd ed.  New York: McGraw – Hill. 

Hakkio, C.S. and Rush, M.  1989.  “Market Efficiency and Cointegration : an Application to The 

Sterling and Deutchemark Exchange Markets.” Journal of International Money and 

Finance. 8: 75-88. 

Hataiseree, R. 1996. “Vector Autoregression, Unit Roots, Cointegration and Error-Correction 

Mechanism: A General Overview.” Chulalongkorn Journal of Economics 8 : 263-294. 

Johansen, S and Juselius, K. 1990.  “Maximum Likelihood and Inference on Cointegrating – with 

Applications to the Demand for Money.” Oxford Bulletin of Economic Statistics

p.169-210.

Johnston, J and Dinardo, J.  1997.  Econometric Methods. 4thed.   New York: McGraw-Hill. 

.  2548. . :

.

Pindyck, Robert S. and Rubinfeid, Daneil L.  1998.  Econometric Models and Economic 

Forecasts.  Boston, Mass:  Irwin/McGraw – Hill. 



53

Sabuhoro, J.B. and B, Larue.  1997.  “The Market Efficiency Hypothesis: The Case of Coffee and 

Cocoa Futures” Agricultural Economics 14(January):  123 - 133 


