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White Noise 1iufio &, ~ N(0,0°)
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TaeliauuAgIUUBINTNATOUANMT AD

H,:p=1 (y, Ndnyme Non-stationary)

H,:p<1 (y Ndnyue Stationary)

[l < Y ax A A [ dy
?JEJN]liﬂ@nll ﬂ’TﬁJﬁﬂVlﬂﬁ’t’)‘]Julﬂ@ﬂ’JﬁIﬂfJﬂﬁL‘]Jafluﬁllﬂﬁ‘ﬂ (2.45) A3U

v, =1+0)y,, +¢ (2.46)

Taoih p=(1+0);-1<p<1
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HazINaNMIn (2.46) 2z 1@
Ay, =6y, , + ¢, (2.47)
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(Random walk process) Ay, =6, +e¢, (2.48)
(Random walk with drift) Ay, =a+by, , +¢, (2.49)
(Random walk with drift and Ay, =a+pt+6, , +¢, (2.50)

linear time trend)

Tagn ¢ A AN
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9y a 1 = [ A
AU (2.48) - (2.50) 9z 1¥MsnagoUAUNATIUTUASINVANNITA (2.47)
d! = a =) = = 1 .. d'
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A 1anA1INgA91NA1519 Dickey - Fuller 1309A1309A MacKinnon (MacKinnon Critical
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' < v 2y 9 $ A ~
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Y
Autocorrelation 991U Dickey 118z Fuller %QLL%‘ﬂﬂJﬂWﬁx‘] na1AeNs 1% Autoregressive Process
Tagiiiatlag  wes Ay, lld1 luauns uSond1 minadoulaeis ADF  (Augmented
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2
(Random walk process) Ay, =6y, | + z QAy,  + ¢, (2.51)
i=1
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linear time trend)
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FIn1anan 1A1AMINAT0L ADF  Un15UINUIUUUIEUANY (Asymptotic
Y [
Distribution) tMiounuada DF aaiwsiamisaldaiingalumsnansanuuui@eddu nsan
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o [ 1 =S 9 al [ dy
HUUDIAINANINUDTUUAA G AU

(1) X, uag z, 9wUANHULI (Stationary)

2) €, uaz &; Ao White Noise Disturbance NliauToauunInTg1U (Standard

Deviation (11 O, wag O, MUY Uag



40
3) {gx,} uag {gzt} lusianuduius i
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wnaeu lvusanaiavesdiuds Ay Fauvsiass VAR LisududeansiuInseairen
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Mimsdsznaumdisitfideaesdosngala



42

Y a
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gﬂﬂizmmmi}:qwu msl,wwamiﬂizmmmmmmmaaaa@m (UNINT LIne, 2550)

A A v 9

1A o I 4 ) . .
umﬁmmmm’umam VAR !“]J‘L!Lﬂ?@\‘lllf)“l/] %ﬁWﬁiUﬂl@EaﬂHﬂiNna’l (Time Series
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3. Final Predication Error (FPE)
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4. Schwarz Bayesian Information Criterion (SBIC)
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5. Hannan — Quinn Information Criterion (HQIC)

) 2ln[ln(T)]pK2
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