1PNA1391994

a o a (v d o w Y v Y]
NINFININAINIY, 2549, NINFINOWAINU DIANIUHIMSMNY e enszaunaInylneg
IHdaEy. NTUFININAINY NTZTNTNNHIN,
an a J v d' d'd 1 'a Y 1 d' Y Aa
AU HAUUTUNT. 2550, WanIzNUVRIdATWanAsuNNAeyamEuMIaIeenuN931v09
[ v a a 4 v A
Uszmnanglfsanigondm. Inotinusinssgmaasunniuda
a v A 1
WHINHeIFe 1na.
a a d 3 ?:’ Y
A131ITIWU IFWHHA. 2532, MAANzHRansznuveamstasumlasnianihiiuaeman
6w v a v a
nunsnssuvaz lilvneasnssuvesdsymalneg: stenumamsIe. nndn
HTHFANAAT UMINOIUNATAENT.
% ' 2 S v 1A a a 4
1A% HIUIBA. 2549, Wansznuveamsilasulassiaiiiunetinile. Ineinus
IATHFANAATUMILUNN UHIINGIATT WA,
a o

o £ aa d
NIFANA ﬁ?umm. 2547. IF19H3UA: Tlt]‘lelf]!mgmiiﬂﬁQﬂﬂ Econometrics: Theory and

1 4 a [ [l
Applications. 1383111 AUZIATHIMAAT WKIIN AT W,

v
v A

FUAY WaowAeNLAY. 2547, WansznuveIMslasumlasnaniniuilineszausimaum
voamasghanazasinduilaa. Inendinusinemansuniiudia
14 a [ 59
(R HFANAATINEAT) UN1INSADLN ]S,
HAINT WINGITTAL. 2546. MIANFINANITZNUVBINANNNUABNIZRMHorazMsVI A
a a I v A 4 a
MARNFY. INGUNUTINNNTATUNITUN (IATHINAATFINT)
UHINAUINEATANAAS.
4 o 4 a ¢ A
Uszaed ITeMaaune uazinys lasusned. 2537. Ianznuilevedlng. 19
a o J
IATHNITIADY 34 (NUATWUT): 13-31.
v C4 v v 1% v (%) v =) Y
AGUA DITINMNA. 2537. msdSudvesnalauazedemaiguanenizRuile.
IentinusInemaasuiiaia MY IATHINAAST UHINNRUNHATAEAS.

[ @ a d o A (Y] v 3
TR ﬁuﬂiglfffij} 2549. mﬁmswwﬂ%mﬁﬁwamz‘nudawamammummﬁanmwanauﬁ

Q

Y T A [y v d v ya
!‘llﬂ’ﬁﬁ»l N WA 2546 — 2547 G!‘l—!ﬂaW]1’1Elﬂ‘l’liWEI!!"r’iQ‘lJﬁzlﬂﬂl’lﬂﬂiﬂﬂﬁl‘lﬁﬁﬂ1ﬁﬂﬂﬂﬂﬂ

ol

fdsaestioaigaiidauasmnmiamasy. Inainusisygandasumiinda

PNINND B9 11



286

[ a d d
SAU1 EAtA. 2537, NWIATHMAATIAIIZH: NINGERFUILE. NFUNNA: AL
4 a 1Y Ia [
IRTHYANAAT UNINGIABHIAINTAINIAY
[y} d d
. 2546, VAMIATHEAEAS I1: UKIATHANEAS. NTUNNI: AULIATHIMAAT
a % A Y]
UHIINGIAYPHIAINTDIINGIAY
o = v o Aa = d = 1
$IN BGUAAL. 2542, NgBYUazUlaUIY: IATHFAMAASHHMA. (T lnu: aay
J a Y 1
IATHIMANT UHINeEoITE Y.
Y] 4 v 3 2 Z U
1% 15010588 2547. WanszNUMIUSUIRNINVeITIATTTUADMANEAINIIN. TS
IATHININTINBAT 50, 576 (WOATNIGU): 4 — 5.
v W < A a (v} d I'4
USNY PIWAUIAY. 2547, HANATHFAAATHHIMA, NJUNNA: ADSIATHIAANS
a 1% 4
UHIING1AYTITUAIAAT.
a d a d a d d
A waeanele. 2549, msleadiamanilunmsINNZHMAATHFAANS (A Mathematical
1 4 a [ [
Approach to Economic Analysis). 138411 AmZIATHIANAAT UM1INO1A01FE9 1.
an d qo’ U
AT UM AR 2551, WHANSZTNUVBIINGANMIUIANNNUADIZULIATHFNINKMIA.
a a 4 o a a % 4
MOTUNUTIATHINTATUTUND NH1INGAITITUATAT.
a J a [ Y] a a
AVIBUATHIANANT WH1INGeq 1uiesITINTIY. 2544, Uszanamszyalvmgpi)

d ! A 2 3}1 '
IFITHIAANINYNIA = Macroeconomic Theory: HU28N 8 — 15. WUNATIN 2.
UUNIT. UM INeaeq 1uiesIs 5.

ANINNUATHINIMIINEAT. 2543, HANTZTNLVIMSINTIANIBTUANABIATHEN INBuaz
MAMSNBAT. VIUATHINININBAT 46, 520 (HUAV): 14— 16.
an [ o d‘ Z’ Y] \J QU a
f37350 qausifio. 2548, wansznuvesmanlasuulasnaiiniunednlsmanasugno
a a 4 o =
URMAVDITZULIATHG N INE. INOUNINUTIATHIMAATUNILTUNA
=Y % =S ]
UM INeaesea 1.
a o [ an d’d q‘J [ w
1A 5115999, 2527, nuUSIeeuAsHgRANTMANHaasmnlaan s wmSulszima
4 a 1Y o
Ine. nyamua: pazisugmaas Yn1INOIRET AN,
@ % a d (v v d \ Y v v a [ d
gands 1911, 2550. MSAANZHANNANNUTIZHINMIMIzHIszmanunaasm
Al a A U a a 4
wanumeluvesdszmalnelasisTaduinstu. Inoinusinsygmans
UM UNG YHINS1a8IF 11,
v a a A Y e 4w A -
I Winadl. 2548, wansznuvesmaasuulasnaniniuaedy Ay UMIEINa.

4 a

FENUMIANEIDATZUT Y UATHIMAATUHITMAG VIV UATHIMAATFIND

o

UNAINGDY VHIINSAIVD UL,



287

REPRS lﬁiﬂf“u@@n. 2551. Nﬁﬂﬁ%ﬂﬂﬁiﬂ!ﬂﬁ‘ﬂﬁﬁiﬂﬂﬂ mnmmé’fumummﬂméﬁu‘lu
ﬂﬁ"lﬂiﬁﬂ. ﬂﬂ!zlﬁﬁ‘ﬂﬂﬁWﬁ@]g Nﬁ?%ﬂﬂWﬁﬂ‘ﬁiiNﬁWﬁﬁg. LL‘H’E%\‘]#INT
http://www .thaienergynews.com 7 N3N{IAN 2551.

DNTWIA UMBUIATHT. 2547, wansznuvesmsaeuasnaniifiuemsuSudives
isngholne: Innzilaelduuusinesdnaugaanmialy. Sneniinug
wTHganTuINTaIda W INOAuEITUMAnS.

Bandid Nijathaworn and Gosah Arya. 1987. An Econometric Model for Thailand under the
Like System Final Report. Faculty of Economics, Thammasat University.

Branson, W. H. 1989. Macroeconomic: Theory and Policy. 3 ed. Singapore: Harper & Row.

Cologni, A. and Manera, M. 2006. Oil Price, Inflation and Interest Rates in a Structural
Cointegrated VAR Model for the G-7 Countries. IMT Institute for Advanced Studies,
Lucca. Department of Statistics, University of Milan-Bicocca, Italy.

Eltony, M. N. 2000. Oil Price Fluctuations and Their Impact on the Macroeconomic
Variables of Kuwait: A Case Study Using VAR Model for Kuwait.

Enders, W. 2004. Applied Econometric Time Series. 2" ed. New York: John Wiley & Songs.

Engle, R. F. and Granger, C. W.J. 1987. Co-integration and Error Correction:
Representation, Estimation, and Testing. Econometrica 55, 2 (March): 251 — 276.

Farzanegan, M. R. and Markwardt, G. 2008. The Effect of Oil Price Shocks on the Iranian
Economy. Faculty of Business and Economics, Dresden University of Technology,
Germany.

Froyen, R. T. 2005. Macroeconomics: Theories and Policies. 8" ed. New York: Pearson
Prentice Hall.

Gujarati, D. N. 2003. Basic Econometrics. 4" ed. New York: McGraw-Hill.

Hamiton, J. D. 1983. Oil and the Macroeconomy since World War I1. Journal of Political
Economy 91, 2 (April): 228 — 2438.

. 1994. Time Series Analysis. New York: Princeton University Press.

. 1996. This Is What Happened to the Oil Price — Macroeconomy Relationship.
Journal of Monetary Economics 38, 2 (October): 215 — 220.

. 2003. What Is an Oil Shock?. Journal of Political Economy 113, 2 (April):

363 —398.



288

Ito, K. 2008. Qil Price and the Russian Economy: A VEC Model Approach. Graduate
School of Commerce, Fukuoka University, Japan.

Johansen, S. 1991. Estimation and Hypothesis Testing of Cointegration Vectors in Gaussian
Vector Autoregressive Models. Econometrica 59, 6 (November): 1551 — 1580.

Johnston, J. and Dinardo, J. 1997. Economitric Methods. 4" ed. Singapore: McGraw-Hill.

Jumah, A. and Pastuszyn, G. 2007. Oil Price Shocks, Monetary Policy and Aggregate
Demand in Ghana. Institute for Advanced Studies, Vienna.

Kajonwan P. Itharattana. 1981. Macroeconomitric Model of the Thai Economy.
Ph.D.Dissertation lowa State University.

Mankiw, N. G. 1992. Macroeconomics. New York: Worth Publishers.

Olomola, P. A. and Adejumo, A. V. 2006. QOil Price Shock and Macroeconomic Activities in
Nigeria. Department of Economics, Obafemi Awolowo University, Nigeria.

Parkin, M. 1996. Macroeconomics. New York: Addison — Wesley.

Rafiq, S.; Salim, R. and Bloch, H. 2008. Impact of Crude Oil Price Volatility on Economic
Activities: An Empirical Investigation in the Thai Economy. School of Economics
and Finance, Curtin University of Technology, Australia.

Raguindin, M. C. E. and Reyes, R. G. 2005. The Effects of Oil Price Shocks on the Philippine
Economy: A VAR Approach. University of the Philippines School of Economics.

Sims, C. 1980. Macroeconomics and Reality. Econometrica 48, 1 (January): 1 —48.

Sims, C.; Stock, J. and Watson, M. W. 1990. Inference in Linear Time Series Models with
some Unit Roots. Econometrica 58, 1 (January): 113 — 144,

Supanee Harnphattananusorn. 2008. Responding to an Oil Price Shock in a Small Open
Economy: A Case Study of Thailand. Doctor of Philosophy (Economics) Thammasat
University.

Toumanoff, P. and Nouryad, F. 1994. A Mathematical Approach to Economic Analysis.

West Publishing Company.



