19NA1301999

Y Y
nsugsnanden. dninmsfuazmsdiseniniudomas. azlmsdanmazmsavie
¥ ¥ Y b
WnlnyeInag 2545, ngunna: dninmsfwazmsdrseniiuiomas, 2545,

9 Y
nsugsnanasay. duinmsdwazmsdriseniiiusomas. agdmsdarmazmsdimie

v
U

4 Y Y
WS oING 2546. AFUNN: dninmsAwazmsdseainiudema, 2546.
= A a =3 a da Y d‘ o W a Aa 4
ABIGNT TNTND. MIANINGANTINIINUATMINEDIHUAUAUNBATNEINY. INGTUNUT
a o a a o a o 4
MINAATUNU AN DVNIBUATHIAAAT WU INSAGABATAIAAT, 2540.
A 4 wy ana d U £ an G Y 9 a
INNTAl HUAT. MINeINIATIME@eNTIALITDIIN. MIAUANULLDATE
IRTHTANAATUMILT NG MIINIATEe 1, 2547,
Aa o Y ¢ A G Y Y a
TIU AUV, MINENNIUTIMEINTASITITN. MIAUAIIDUDATLIATHIAAAT
P UNG WHINeaIaea v, 2547,
Aan Y] wAa A d a A aa I3 Jd
N33 udauiia. madamswennsaidafSine. njanna: Wandisunes, 2539.

~ J 4

[ Q( a 4 a a 1 1 o [
NTIANA ATUNINA LAz IUAYNIA. “Wi]ﬁﬂ'ﬁﬁiJﬂTﬁﬁ\‘lNWUiWﬂWi‘?j\?f}ﬁWﬂWﬁ%W?N@]ﬁWﬂfgﬁ

Q9

[

(] =1 [ 9 <
a1 Tainernuaaadaaussyludszmalng.” Nnsmsmsugmans
WM INeNaeFealvial 33, 3 (FugU-TUNAN 2542): 16-51.
a d ) A a
USEN AYNIAINT. MINENNIAUINMeIIAEITIFIN. MIAUAIIUUBATLATHIAMEAS
UM AUNA WHING1aeTa 11, 2547.
1 vAa o d A” as G Y 9 a
wans gautiade. mswennsaisauue Inlagdter3un. msnuawuuddszATHgMans
UMV AN WHINBIFea 11, 2547.
4 v
Inue Junsdszans. Tassaananinialns@euvedlne. wuvdnianisdsedan 757409
4 a [ [l
AULIATHIAAAT UWIINOIA0IFE 11, 2547,
& J v 3 ax A Yy v a
s TUNYAT. MsneNnIaTIMaeeninanselagIe1sn. N AUANIULDETE
IAINTANAAT UM NN MHIINATEe W, 2547,
S d o Qe‘ a d A v d A 3,' U = @
ANONY HWIARNA. MsAnNzHANNBArguvaRlasnveamsuslanieiua. nuuina
Aav A 4 a 1Y [}
M3298791 757409 AUZIATHIAIAAT UH1INOGoTee v, 2543,

aoniiuilTasideunialszmalne. MasiBesiiosaen: Iaunmsgaamnssuillasidenly

Uszmalng. ngaunna: aoniullTasidouuvalszmealne, 2536.



138

afas ainduns. manennsainmnansamitiudniradlagizersin. msduauuy
daTzIATHINAATUMT NG NINeIATee TN, 2547,
afuan @uiad. msnennsainmgenain Tagdterin. msduadwuudase
IATHTANAATUMIT NG MHIINATEe 11, 2547,
ANINNUANZNITUMIRANMIIAT BT NILas dInNuyiana. msdszanamsmansygda.
UHAITL: http:/www nesdb.go.th 25 F1IAN 2547,
Charemza, W. and Deadman, D. New Directions in Econometric Practice: General to Specific
Modeling, Cointegration and Vector Auto. Aldershot: Edward Elgar, 1979.
Dickey, D. and Fuller, W. “Likelihood Ratio Statistics for Autoregressive Time Sieries with a
Unit Root.” Econometrica 49(1981): 987-1008.
Ender, W. Applied Econometrics Time Series. New York: John Wiley & Sons, 1995.
Frank, A. ,Ole, G. and Teresa, V. “Price Relationships in the Petroleum Market: An Analysis of
Crude Oil and Refined Product Prices”. Energy Economics 25 (2003): 289-301.
Gujarati, Damodar N. Basic Econometrics. 4" ed. New York: McGraw-Hill, 2003.
Hakan, B. and Hakan, T. “Inflationary effect of crude oil prices in Turkey”. Statistical
Mechanics and its Applications 316(2002): 568-580.
Johnston, J. and Dinardo, J. Econometrics Methods 4"ed. New York: McGraw—Hill, 1997.
Manfred, H. “OPEC's Optimal Crude Oil Price”. Energy Policy 32(2003): 269-280.
Patetterson, K. An Introduction to Applied Econometrics a Time Sesies Approach. London:
Macmillan Press, 2000.
Pindyck, R. and Rubinfeld, D. Econometric and Economic Forecast. 4"ed. New York:Mcgraw-
Hill, 1998.
Robeto A. De Santis. “Crude Oil Price Fluctuations and Saudi Arabia's Behaviour”. Energy
Economics 25(2003): 155-173.
Said, S. and Dicky, D. “Testing for Unit Root in Auto Regressive — Moving Average Models with
Unknown Order.” Biometrics 71(1984) 599-607.
Salah, A. and Hamid, B. “On the Predictive Accuracy of Crude Oil Futures Prices”. Energy

Policy 32(2003): 1389-1393.



