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3.2.1 MInaaauANNHg (Unit Root Test)
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‘VI”Iﬂ?ﬁ‘ﬂﬂﬁ"t’)‘]_l'J'IGIJE]Hﬁﬂﬂ%uTNWﬂﬂHﬂJﬂ’ﬂNuﬁﬁi@llll TﬂﬂuWhlﬂﬂﬂﬁﬂ‘U Unit root

FINAAOUAIT Augmented Dickey-Fuller test (ADF)
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X, =a,ta Y, e 3.1
) Y
fviva i
X, = loguesdaiuiuie a et
Y
Y, = log ¥9331A1H 50U o e t

e = fhmwmmmﬂﬁau

t

' Y
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i=1
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Y, = 0+mT+ay, + > dAY,, (3.3)
i=1
=
nNio
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AX, = p+PBT+0x,+ D e AX, + €, (3.4)

i=l

k
AY, = 0+T+yy +> dAY, + o, (3.5)

t
i=l
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Y 1% ' . @ 1A
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Y v
% a

. 1 o P 1 . I @
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F'Y Y . .
3.2.2 MINATBUANNADANADIVIIVBYADUNINIIAN (Cointegration test)
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v
AuMIAIN
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X, = potuY, +u, (3.7

9
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v Y
%5014 Feldnaaou ADF saae 11l
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3.2.3 MInaadd Error Correction Mechanism (ECM)
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3.2.4 manaaevannAg s uilriailuma (Causality Test)
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