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212 MSNATOUANNHIVBITDYA (unit root test)
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aunis (2.5)
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FuFenmsnaaey unit root Taed [p|<1 X ezilidnumzii (stationary); uazd p=
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= [ 1 =
WUDUNUANNIT (2.5) NAIAD
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aums 2.6) Deiiluau 02185 p Tuaums @.5) wlslosndr 1 Sufusunsavzagydi
msdfias 0 :0=0 Fuiunisveniu H :0<0 nurwawi p<iuwag X
integration of order zero ﬁ'uﬁa X, ﬁﬁﬂymxﬁa (stationary) LLﬁ%fﬁ!iﬂﬂjﬁﬁﬂiﬂ‘ﬂﬁLﬁ‘ﬁ
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$1 X WunuanduFsdudainnTiudeaialusmwegdie random walk  with

9

drift) 157830 VeULVU a9 Ladail

AX =a+0x_+¢g 2.7)

I a a [ $ q‘/ 1
pazt X, Hunuadudeguainnu Tdudeans lsimegae (random walk with drift) taz

E4
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= 9 s 9 . a 0 v
N TuaunauFudy (linear time trend) mmmsmﬂmmmumam”lﬂmu
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Ax =o+Pt+0x_+e (2.8)

{ ¢ g o [ @ { 1
Tagh t= a1 Fnesiinsnadey H :0=0 Tasll H :0 <0 wwRerdviinam
4190 Taedj1uda Dickey and Fuller l@W1sanaumsinanos 3 jUnuniiuanatanuly

MIsNaFeUII unit root 130l &1 3 AT (2.6)-2.8) Aana1dldun
Ax =0x_+¢
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Tagdmmnilmesnogluanuaulaluynaunisie 0 siufie &1 0 =0;X 32l unit root Tag
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(Dickey-Fuller tables) %30 ﬁﬂfiﬁﬂqa MacKinnon (MacKinnon critical values)
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IUIUVDI lagged difference terms mzmmmim"luﬁumiumzmmumﬂwamzmﬂwww
1 N 1Y) d ] °

AINNARIAAADU (error terms) Nanvauziilu serially independent waztiloriemInaaey
DF (Dickey-Fuller, DF test) 3 1%A0aums (2.9) — (2.11) 1519238011 INadey ADF

(Augmented Dickey-Fuller, ADF test) AMADANATOU ADF (ADF test statistic) TNIFUINUDY



15
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4 I 9 Y R o = a a d? ~
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2.1) (Pindyck and Rubinfeld, 1997)
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