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ภาคผนวก ก 
ผลการทดสอบ Unit root ด้วยวธิีการทดสอบ Augmented Dickey - Fuller  

1. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Augmented Dickey - Fuller  ของตัวแปร 
GINI แบบจ าลอง intercept and trend (At Level) 

Null Hypothesis: GINI has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     Augmented Dickey-Fuller test statistic -6.562153  0.0002 

Test critical values: 1% level  -4.532598  

 5% level  -3.673616  

 10% level  -3.277364  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 19 

     

     

Augmented Dickey-Fuller Test Equation  

Dependent Variable: D(GINI)   

Method: Least Squares   

Date: 02/15/12   Time: 23:01   

Sample (adjusted): 2534 2552   

Included observations: 19 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     GINI(-1) -1.431830 0.218195 -6.562153 0.0000 

C 0.614046 0.102763 5.975336 0.0000 

@TREND(2533) 0.004731 0.003319 1.425666 0.1732 
     
     R-squared 0.729774     Mean dependent var -0.001579 

Adjusted R-squared 0.695996     S.D. dependent var 0.141861 

S.E. of regression 0.078217     Akaike info criterion -2.114715 

Sum squared resid 0.097887     Schwarz criterion -1.965594 

Log likelihood 23.08980     Hannan-Quinn criter. -2.089478 

F-statistic 21.60484     Durbin-Watson stat 1.677544 

Prob(F-statistic) 0.000028    
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2. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Augmented Dickey - Fuller  ของตัวแปร 
GNI แบบจ าลอง intercept and trend (2nd Difference) 

Null Hypothesis: D(GNI,2) has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     Augmented Dickey-Fuller test statistic -3.464396  0.0760 

Test critical values: 1% level  -4.616209  

 5% level  -3.710482  

 10% level  -3.297799  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 17 

     

     

Augmented Dickey-Fuller Test Equation  

Dependent Variable: D(GNI,3)   

Method: Least Squares   

Date: 02/16/12   Time: 00:03   

Sample (adjusted): 2536 2552   

Included observations: 17 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(GNI(-1),2) -0.991330 0.286148 -3.464396 0.0038 

C 78.22268 183.7669 0.425662 0.6768 

@TREND(2533) -9.516179 15.26067 -0.623576 0.5429 
     
     R-squared 0.470756     Mean dependent var -24.70588 

Adjusted R-squared 0.395150     S.D. dependent var 396.3130 

S.E. of regression 308.2210     Akaike info criterion 14.45830 

Sum squared resid 1330003.     Schwarz criterion 14.60533 

Log likelihood -119.8955     Hannan-Quinn criter. 14.47291 

F-statistic 6.226410     Durbin-Watson stat 1.888086 

Prob(F-statistic) 0.011630    
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3. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Augmented Dickey - Fuller  ของตัวแปร 
INF แบบจ าลอง intercept and trend (At Level) 

Null Hypothesis: INF has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     Augmented Dickey-Fuller test statistic -6.837297  0.0001 

Test critical values: 1% level  -4.532598  

 5% level  -3.673616  

 10% level  -3.277364  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 19 

     

     

Augmented Dickey-Fuller Test Equation  

Dependent Variable: D(INF)   

Method: Least Squares   

Date: 02/15/12   Time: 23:05   

Sample (adjusted): 2534 2552   

Included observations: 19 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     INF(-1) -0.992350 0.145138 -6.837297 0.0000 

C 5.365893 1.116863 4.804434 0.0002 

@TREND(2533) -0.179486 0.095554 -1.878374 0.0787 
     
     R-squared 0.777337     Mean dependent var 0.455316 

Adjusted R-squared 0.749504     S.D. dependent var 4.498703 

S.E. of regression 2.251582     Akaike info criterion 4.605083 

Sum squared resid 81.11397     Schwarz criterion 4.754205 

Log likelihood -40.74829     Hannan-Quinn criter. 4.630320 

F-statistic 27.92870     Durbin-Watson stat 1.684387 

Prob(F-statistic) 0.000006    
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4. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Augmented Dickey - Fuller  ของตัวแปร 
UER แบบจ าลอง intercept and trend (1st Difference) 

Null Hypothesis: D(UER) has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     Augmented Dickey-Fuller test statistic -4.666929  0.0084 

Test critical values: 1% level  -4.571559  

 5% level  -3.690814  

 10% level  -3.286909  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 18 

     

     

Augmented Dickey-Fuller Test Equation  

Dependent Variable: D(UER,2)   

Method: Least Squares   

Date: 02/15/12   Time: 23:59   

Sample (adjusted): 2535 2552   

Included observations: 18 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(UER(-1)) -1.066012 0.228418 -4.666929 0.0003 

C 0.193398 0.458116 0.422160 0.6789 

@TREND(2533) -0.023034 0.038948 -0.591398 0.5631 
     
     R-squared 0.598318     Mean dependent var 0.097111 

Adjusted R-squared 0.544761     S.D. dependent var 1.269890 

S.E. of regression 0.856813     Akaike info criterion 2.679818 

Sum squared resid 11.01193     Schwarz criterion 2.828213 

Log likelihood -21.11836     Hannan-Quinn criter. 2.700279 

F-statistic 11.17149     Durbin-Watson stat 1.837931 

Prob(F-statistic) 0.001069    
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5. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Augmented Dickey - Fuller  ของตัวแปร 
EDU แบบจ าลอง intercept and trend (1st Difference) 

Null Hypothesis: D(EDU) has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     Augmented Dickey-Fuller test statistic -4.668564  0.0083 

Test critical values: 1% level  -4.571559  

 5% level  -3.690814  

 10% level  -3.286909  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 18 

     

     

Augmented Dickey-Fuller Test Equation  

Dependent Variable: D(EDU,2)   

Method: Least Squares   

Date: 02/16/12   Time: 00:00   

Sample (adjusted): 2535 2552   

Included observations: 18 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(EDU(-1)) -1.192121 0.255351 -4.668564 0.0003 

C 4.125689 1.652579 2.496515 0.0247 

@TREND(2533) -0.176742 0.127518 -1.386013 0.1860 
     
     R-squared 0.595888     Mean dependent var -0.149444 

Adjusted R-squared 0.542007     S.D. dependent var 4.081981 

S.E. of regression 2.762490     Akaike info criterion 5.021153 

Sum squared resid 114.4702     Schwarz criterion 5.169549 

Log likelihood -42.19038     Hannan-Quinn criter. 5.041615 

F-statistic 11.05922     Durbin-Watson stat 1.966764 

Prob(F-statistic) 0.001119    
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6. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Augmented Dickey - Fuller  ของตัวแปร 
DO แบบจ าลอง intercept and trend (1st Difference) 

Null Hypothesis: D(DO) has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     Augmented Dickey-Fuller test statistic -4.166829  0.0212 

Test critical values: 1% level  -4.571559  

 5% level  -3.690814  

 10% level  -3.286909  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 18 

     

     

Augmented Dickey-Fuller Test Equation  

Dependent Variable: D(DO,2)   

Method: Least Squares   

Date: 02/19/12   Time: 23:34   

Sample (adjusted): 2535 2552   

Included observations: 18 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(DO(-1)) -1.370655 0.328944 -4.166829 0.0008 

C 6.525311 4.937991 1.321450 0.2062 

@TREND(2533) -0.274913 0.421622 -0.652036 0.5242 
     
     R-squared 0.555966     Mean dependent var -1.320000 

Adjusted R-squared 0.496761     S.D. dependent var 12.97626 

S.E. of regression 9.205275     Akaike info criterion 7.428442 

Sum squared resid 1271.056     Schwarz criterion 7.576838 

Log likelihood -63.85598     Hannan-Quinn criter. 7.448904 

F-statistic 9.390583     Durbin-Watson stat 1.781422 

Prob(F-statistic) 0.002268    
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ภาคผนวก ข 
ผลการทดสอบ Unit root ด้วยวธิีการทดสอบ Phillips-Perron 

1. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Phillips-Perron ของตัวแปร GINI 
แบบจ าลอง intercept and trend (At Level) 

Null Hypothesis: GINI has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 
     
        Adj. t-Stat   Prob.* 
     
     Phillips-Perron test statistic -6.233119  0.0004 

Test critical values: 1% level  -4.532598  

 5% level  -3.673616  

 10% level  -3.277364  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 19 

     
     
     Residual variance (no correction)  0.005152 

HAC corrected variance (Bartlett kernel)  0.006862 
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2. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Phillips-Perron ของตัวแปร GNI 
แบบจ าลอง intercept and trend (2nd Difference) 

Null Hypothesis: D(GNI,2) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 7 (Newey-West automatic) using Bartlett kernel 
     
        Adj. t-Stat   Prob.* 
     
     Phillips-Perron test statistic -3.341217  0.0932 

Test critical values: 1% level  -4.616209  

 5% level  -3.710482  

 10% level  -3.297799  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 17 

     
     
     Residual variance (no correction)  78235.47 

HAC corrected variance (Bartlett kernel)  38271.18 
     
          

     

Phillips-Perron Test Equation   

Dependent Variable: D(GNI,3)   

Method: Least Squares   

Date: 02/16/12   Time: 00:22   

Sample (adjusted): 2536 2552   

Included observations: 17 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(GNI(-1),2) -0.991330 0.286148 -3.464396 0.0038 

C 78.22268 183.7669 0.425662 0.6768 

@TREND(2533) -9.516179 15.26067 -0.623576 0.5429 
     
     R-squared 0.470756     Mean dependent var -24.70588 

Adjusted R-squared 0.395150     S.D. dependent var 396.3130 

S.E. of regression 308.2210     Akaike info criterion 14.45830 

Sum squared resid 1330003.     Schwarz criterion 14.60533 

Log likelihood -119.8955     Hannan-Quinn criter. 14.47291 

F-statistic 6.226410     Durbin-Watson stat 1.888086 

Prob(F-statistic) 0.011630    
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3. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Phillips-Perron ของตัวแปร INF 
แบบจ าลอง intercept and trend (At Level) 

Null Hypothesis: INF has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 
     
        Adj. t-Stat   Prob.* 
     
     Phillips-Perron test statistic -6.629229  0.0002 

Test critical values: 1% level  -4.532598  

 5% level  -3.673616  

 10% level  -3.277364  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 19 

     
     
     Residual variance (no correction)  4.269156 

HAC corrected variance (Bartlett kernel)  4.720976 
     
          

     

Phillips-Perron Test Equation   

Dependent Variable: D(INF)   

Method: Least Squares   

Date: 02/16/12   Time: 00:12   

Sample (adjusted): 2534 2552   

Included observations: 19 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     INF(-1) -0.992350 0.145138 -6.837297 0.0000 

C 5.365893 1.116863 4.804434 0.0002 

@TREND(2533) -0.179486 0.095554 -1.878374 0.0787 
     
     R-squared 0.777337     Mean dependent var 0.455316 

Adjusted R-squared 0.749504     S.D. dependent var 4.498703 

S.E. of regression 2.251582     Akaike info criterion 4.605083 

Sum squared resid 81.11397     Schwarz criterion 4.754205 

Log likelihood -40.74829     Hannan-Quinn criter. 4.630320 

F-statistic 27.92870     Durbin-Watson stat 1.684387 

Prob(F-statistic) 0.000006    
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4. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Phillips-Perron ของตัวแปร UER 
แบบจ าลอง intercept and trend (1st Difference) 

Null Hypothesis: D(UER) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 
     
        Adj. t-Stat   Prob.* 
     
     Phillips-Perron test statistic -4.673527  0.0083 

Test critical values: 1% level  -4.571559  

 5% level  -3.690814  

 10% level  -3.286909  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 18 

     
     
     Residual variance (no correction)  0.611774 

HAC corrected variance (Bartlett kernel)  0.603157 
     
          

     

Phillips-Perron Test Equation   

Dependent Variable: D(UER,2)   

Method: Least Squares   

Date: 02/16/12   Time: 00:20   

Sample (adjusted): 2535 2552   

Included observations: 18 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(UER(-1)) -1.066012 0.228418 -4.666929 0.0003 

C 0.193398 0.458116 0.422160 0.6789 

@TREND(2533) -0.023034 0.038948 -0.591398 0.5631 
     
     R-squared 0.598318     Mean dependent var 0.097111 

Adjusted R-squared 0.544761     S.D. dependent var 1.269890 

S.E. of regression 0.856813     Akaike info criterion 2.679818 

Sum squared resid 11.01193     Schwarz criterion 2.828213 

Log likelihood -21.11836     Hannan-Quinn criter. 2.700279 

F-statistic 11.17149     Durbin-Watson stat 1.837931 

Prob(F-statistic) 0.001069    
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5. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Phillips-Perron ของตัวแปร EDU 
แบบจ าลอง intercept and trend (1st Difference) 

Null Hypothesis: D(EDU) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel 
     
        Adj. t-Stat   Prob.* 
     
     Phillips-Perron test statistic -4.668564  0.0083 

Test critical values: 1% level  -4.571559  

 5% level  -3.690814  

 10% level  -3.286909  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 18 

     
     
     Residual variance (no correction)  6.359457 

HAC corrected variance (Bartlett kernel)  6.359457 
     
          

     

Phillips-Perron Test Equation   

Dependent Variable: D(EDU,2)   

Method: Least Squares   

Date: 02/16/12   Time: 00:20   

Sample (adjusted): 2535 2552   

Included observations: 18 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(EDU(-1)) -1.192121 0.255351 -4.668564 0.0003 

C 4.125689 1.652579 2.496515 0.0247 

@TREND(2533) -0.176742 0.127518 -1.386013 0.1860 
     
     R-squared 0.595888     Mean dependent var -0.149444 

Adjusted R-squared 0.542007     S.D. dependent var 4.081981 

S.E. of regression 2.762490     Akaike info criterion 5.021153 

Sum squared resid 114.4702     Schwarz criterion 5.169549 

Log likelihood -42.19038     Hannan-Quinn criter. 5.041615 

F-statistic 11.05922     Durbin-Watson stat 1.966764 

Prob(F-statistic) 0.001119    
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6. ผลการทดสอบ Unit root ด้วยวิธีการทดสอบ Phillips-Perron ของตัวแปร DO 
แบบจ าลอง intercept and trend (1st Difference) 

Null Hypothesis: D(DO) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 
     
        Adj. t-Stat   Prob.* 
     
     Phillips-Perron test statistic -4.133524  0.0225 

Test critical values: 1% level  -4.571559  

 5% level  -3.690814  

 10% level  -3.286909  
     
     *MacKinnon (1996) one-sided p-values.  

Warning: Probabilities and critical values calculated for 20 observations 

        and may not be accurate for a sample size of 18 

     
     
     Residual variance (no correction)  70.61424 

HAC corrected variance (Bartlett kernel)  66.73726 
     
          

     

Phillips-Perron Test Equation   

Dependent Variable: D(DO,2)   

Method: Least Squares   

Date: 02/19/12   Time: 23:37   

Sample (adjusted): 2535 2552   

Included observations: 18 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(DO(-1)) -1.370655 0.328944 -4.166829 0.0008 

C 6.525311 4.937991 1.321450 0.2062 

@TREND(2533) -0.274913 0.421622 -0.652036 0.5242 
     
     R-squared 0.555966     Mean dependent var -1.320000 

Adjusted R-squared 0.496761     S.D. dependent var 12.97626 

S.E. of regression 9.205275     Akaike info criterion 7.428442 

Sum squared resid 1271.056     Schwarz criterion 7.576838 

Log likelihood -63.85598     Hannan-Quinn criter. 7.448904 

F-statistic 9.390583     Durbin-Watson stat 1.781422 

Prob(F-statistic) 0.002268    
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ภาคผนวก ค 
ผลการทดสอบความสัมพนัธ์ด้วยแบบจ าลอง VAR (1) 
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ภาคผนวก ง 

ผลการทดสอบความสัมพนัธ์ด้วยแบบจ าลอง BVAR (1) 
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