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ตาราง แสดงคา Mackinnon Critical Value of Unit Root test ที่  I(0) 
 
Lag(4) 
 

Critical  Value Without  intercept 
& 

Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4443 -3.9787 
5% Critical  Value -1.9400 -2.8670 -3.4198 
10% Critical  Value -1.6159 -2.5697 -3.1322 

 
 
Lag(3) 

Critical  Value Without  intercept 
& 

Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4443 -3.9787 
5% Critical  Value -1.9400 -2.8670 -3.4198 
10% Critical  Value -1.6159 -2.5697 -3.1322 

 
 
Lag(2) 

Critical  Value Without  intercept 
& 

Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4443 -3.9787 
5% Critical  Value -1.9400 -2.8669 -3.4198 
10% Critical  Value -1.6159 -2.5696 -3.1322 
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Lag(1) 
Critical  Value Without  intercept 

& 
Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4442 -3.9786 
5% Critical  Value -1.9400 -2.8669 -3.4198 
10% Critical  Value -1.6159 -2.5696 -3.1322 

 
 
Lag(0) 

Critical  Value Without  intercept 
& 

Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4442 -3.9786 
5% Critical  Value -1.9400 -2.8669 -3.4197 
10% Critical  Value -1.6159 -2.5696 -3.1322 

ท่ีมา: จากการคํานวณ 
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ตารางแสดงคา Mackinnon Critical Value of Unit Root test  ที่ I(1) 
 
Lag(4) 

Critical  Value Without  intercept 
& 

Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4443 -3.9787 
5% Critical  Value -1.9400 -2.8670 -3.4198 
10% Critical  Value -1.6159 -2.5697 -3.1322 

 
 
Lag(3) 

Critical  Value Without  intercept 
& 

Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4443 -3.9787 
5% Critical  Value -1.9400 -2.8670 -3.4198 
10% Critical  Value -1.6159 -2.5697 -3.1322 

 
 
Lag(2) 

Critical  Value Without  intercept 
& 

Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4443 -3.9787 
5% Critical  Value -1.9400 -2.8669 -3.4198 
10% Critical  Value -1.6159 -2.5696 -3.1322 
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Lag(1) 
Critical  Value Without  intercept 

& 
Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4443 -3.9787 
5% Critical  Value -1.9400 -2.8669 -3.4198 
10% Critical  Value -1.6159 -2.5696 -3.1322 

 
 
Lag(0) 

Critical  Value Without  intercept 
& 

Without trend 

With  intercept 
but 

Without trend 

With  intercept 
& 

With trend 
1% Critical  Value -2.5693 -3.4442 -3.9787 
5% Critical  Value -1.9400 -2.8669 -3.4198 
10% Critical  Value -1.6159 -2.5696 -3.1322 

ท่ีมา: จากการคํานวณของ โปรแกรม 
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วัน เดอืน ป เกิด                   7       มกราคม   2525 
 
ประวัติการศึกษา                สําเร็จการศึกษาระดับมัธยมศึกษา 
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    เกียรตินิยมอันดับ 2 มหาวิทยาลัยเชียงใหม 2546 
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