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ตารางผนวกที่ 1  ตัวแปรที่ใชในแบบจําลอง 
 

Year ΔCPI ΔECPI GGDP ΔM1 Δ SIZE 
1995:2  1.600000  1.030408 -0.763258  28.12950  0.844433 
1995:3  1.600000  0.506321 -0.656637  3.472600  4.394385 
1995:4  1.500000  0.621798  5.624331  19.64990 -6.682266 
1996:1  0.900000  1.421253  0.569357  123.8355  5.472041 
1996:2  0.900000  1.421253  0.944774 -10.37140 -0.650757 
1996:3  0.900000  1.332424  0.560964 -7.271200  5.066498 
1996:4  1.100000  0.799455  2.471311  10.05180 -2.097770 
1997:1  0.700000  0.799455 -2.899521  47.10830  7.074208 
1997:2  0.900000  0.799455 -0.636724 -28.12710 -5.287999 
1997:3  2.500000  0.977111 -0.482976 -22.49790  2.785880 
1997:4  2.300000  0.621798 -0.214769  21.54890 -5.059589 
1998:1  2.100000  0.799455 -5.829300  36.31480 -0.130180 
1998:2  2.100000  2.220708 -7.909023 -99.97680  2.874014 
1998:3  0.800000  2.043051 -0.530785 -2.228100  8.285839 
1998:4 -0.500000  1.865394  7.613610  69.05320 -7.946849 
1999:1  0.000000  1.865394  1.230353  74.84200 -4.106010 
1999:2 -0.700000  0.710626 -4.533923 -26.61330  5.400235 
1999:3  0.300000 -0.444142  4.245927 -14.47400 -0.799942 
1999:4  0.500000  0.000000  5.636812  226.2376 -0.760041 
2000:1  0.800000 -0.621798  1.289812  8.284500 -3.992731 
2000:2 -0.100000  0.266485 -4.855176 -89.89000  4.548986 
2000:3  0.800000  0.444142  0.613287  13.70460 -0.362350 
2000:4  0.100000  0.710626  7.305700  118.2174 -1.006207 
2001:1  0.500000 -0.088828 -0.970650  30.00780 -2.275037 
2001:2  1.100000  0.710626 -4.422377 -2.850600  3.257185 
2001:3 -0.100000  0.088828  0.504079  0.789900  0.828927 
2001:4 -0.500000  0.444142  7.922515  86.34480  1.494734 
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ตารางผนวกที่ 1  (ตอ) 
 

obs ΔCPI ΔECPI GGDP ΔM1 Δ SIZE 
2002:1  0.100000  0.977111  0.794238  115.3840  0.080355 
2002:2  0.700000 -0.088828 -3.990483 -6.243000 -3.667786 
2002:3  0.000000 -0.444142  1.257376 -10.30180  1.365994 
2002:4  0.600000  0.088828  8.211358  111.5106 -1.545071 
2003:1  0.600000  0.621798  1.480048  121.3486 -4.221321 
2003:2  0.500000  0.000000 -4.165898 -2.727000  6.161396 
2003:3  0.200000  0.532970  1.410459  11.11270 -1.532211 
2003:4  0.300000  0.532970  9.519505  269.9576  3.768181 
2004:1  1.000000  0.444142  0.258886  21.25840 -5.312164 
2004:2  1.200000  0.177657 -4.420270  5.962400  3.807647 
2004:3  0.900000  0.266485  1.278904  10.09290  1.021551 
2004:4  0.100000  0.888283  8.517397  159.6072 -0.784446 

ที่มา: จากการคํานวณ 
 
ตารางผนวกที่ 2  ตัวแปรที่ใชในแบบจําลอง 
 

Year CPI ECPI GDP M1 SIZE 

1995:Q1 77.1 78.72989 731863 1058426 20.72902 
1995:Q2 78.7 79.83136 726277 1086555 21.57345 
1995:Q3 80.3 80.86177 721508 1090028 25.96783 
1995:Q4 81.8 81.36809 762088 1109678 19.28557 
1996:Q1 82.7 81.98989 766427 1233513 24.75761 
1996:Q2 83.6 83.41114 773668 1223142 24.10685 
1996:Q3 84.5 84.83239 778008 1215871 29.17335 
1996:Q4 85.6 86.16482 797235 1225923 27.07558 
1997:Q1 86.3 86.96427 774119 1273031 34.14979 
1997:Q2 87.2 87.76373 769190 1244904 28.86179 
1997:Q3 89.7 88.56318 765475 1222406 31.64767 
1997:Q4 92 89.54029 763831 1243955 26.58808 
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Year CPI ECPI GDP M1 SIZE 

1998:Q1 94.1 90.16209 719305 1280270 26.4579 
1998:Q2 96.2 90.96155 662415 1180293 29.33191 
1998:Q3 97 93.18226 658899 1178065 37.61775 
1998:Q4 96.5 95.22531 709065 1247118 29.6709 
1999:Q1 96.5 97.0907 717789 1321960 25.56489 
1999:Q2 95.8 98.95609 685245 1295347 30.96513 
1999:Q3 96.1 99.66672 714340 1280873 30.16519 
1999:Q4 96.6 99.22258 754606 1507110 29.40515 
2000:Q1 97.4 99.22258 764339 1515395 25.41242 
2000:Q2 97.3 98.60078 727229 1425505 29.9614 
2000:Q3 98.1 98.86727 731689 1439209 29.59905 
2000:Q4 98.2 99.31141 785144 1557427 28.59284 
2001:Q1 98.7 100.022 777523 1587435 26.31781 
2001:Q2 99.8 99.93321 743138 1584584 29.57499 
2001:Q3 99.7 100.6438 746884 1585374 30.40392 
2001:Q4 99.2 100.7327 806056 1671719 31.89865 
2002:Q1 99.3 101.1768 812458 1787103 31.97901 
2002:Q2 100 102.1539 780037 1780860 28.31122 
2002:Q3 100 102.0651 789845 1770558 29.67722 
2002:Q4 100.6 101.6209 854702 1882068 28.13214 
2003:Q1 101.2 101.7098 867352 2003417 23.91082 
2003:Q2 101.7 102.3316 831219 2000690 30.07222 
2003:Q3 101.9 102.3316 842943 2011803 28.54001 
2003:Q4 102.2 102.8645 923187 2281760 32.30819 
2004:Q1 103.2 103.3975 925577 2303019 26.99603 
2004:Q2 104.4 103.8417 884664 2308981 30.80367 
2004:Q3 105.3 104.0193 895978 2319074 31.82522 
2004:Q4 105.4 104.2858 972292 2478681 31.04078 

 


