NMAKWIN N’

) ar IJ 9
wurAansdanteftuniadasuslaluuuuanased STAR

Fagilannns STAR lusiiluannish (1)

Y, = H Z@,T, Z¢1,T,, Z¢Ys Z¢

y_i, = (u1+¢1.w,)<1-e<s,)>+<u2+¢2,,w_,>e<s,>+e,

g

Y, = U Z¢o,r, Z ,T,,+Z¢Ys +Z¢ St E,

/'11 ¢\/ l/ { (,uz',u1)(¢z,;“ ¢‘,/)}G(Sr) + 81 (7) :

UszannuerWeidu G(s ) diae Third-order Taylor  Approximation 381 A7

Yy =0 e G(s,) 1 Logistic Function

1 o & =4 i . =1 [ o =i ot [ rai
VANWNIUNNITAAN Transition Function WHUANINIUINLABS NUNANLN TV

Granger, C. W, J., and T. Terasvirta, 1993 w1 114 19

72



73

1
= ;Y >0

G(s,) =
V(S -
1+ exp /(5,0
a(s,)
1

! L " 2 " 3
G(s,) = G(y=0+G(y=0(y— 0+ ;G (y=0{y— 0) + ';G (y=00y—0)
! !

1t
I —N
+
| =
7N
2
\
—
+
<
+
N ——
o,
[
w
9]
R
+
w
ON
Y
Ol\!

} ; Of(s) =

={a} +{B}s+ {c}s' + {D}S (2)

loaiit

e B =
2 4b  48b 16b
LB

4o 16b° 480°

WwuaNnIgn (2) aldanniai (1) uazdanasdazldannisi (3)




74

. 2 3
y_i, = (@ w ) {(yz-u (@, - ¢,)w, }A+BS[+CS, +DS )+ &

=t

= (U+@ W )+ (1, )A+BS+CS] +DS) +

(@,,- @)W, (A+BS+CS +DS)+§,

'

= {p - paBs e o8]+ 0S)) e { s (- AL W+

{(¢2,,-¢,,,>B}'W,_,S,+{<¢2,,-¢,,,->C}’ SE+{ig,,- 4,00 }

y—i,: {/11 + (luz-/l'l1)G(Sr)} + {BO}IW- * {81}"/\/1-/3; + {Bz} VV(-/Szz * {Ba},M/y./S,3+ 8, (3)

oo
1 1
B, = U, +(IL12—,U1){~-~-E-Z + 3(;3)/} B, = (¢2./h¢1,/){ 073}
2 4b 48b 16b
C2
(¢z/_¢1/>{L h }: } B = ¢2, ¢1/ { }
4b  16b 486°

e G )4 Quadratic Logistic Function



75

(4)

G(s,) = ¢, Sc,,y>0
-y (S-¢,)S-¢,)
1+ exp -
Of(s,)
! 1 1 2 1 " 3
G(s) = G(y=0)+G(y=0(y =0+ —=G(y=0(y— 0 +—G (y=0)(y— 0
2! 3!
[ 6 3 5 3 2.4 3.3 5\
S, -3¢,S, +3¢,5,-¢,5,- 3¢S,
4 2.3 2.2
. 2 : +9c.c,S, -9cc,S, +3¢c,S,
1 1{(8-¢)S-¢c,) 1
= —+--—( — Jy+~z/—<0)+— ~— |{+3¢]s’ -9cc,S + 9cicrs] ¢
2 4b b 4 6 8b
2 3 3.3 2 2
-3¢,¢,S, - ¢,5,-3¢,6,5,
L_ 3C12028(+ cfcj )
e ;0°(s) =b
3 3_.3 2 2.3 2 3 .3
1 ce c.C -C c c.C c.C
— —_ 4 ‘2}/, 12}: + Zy__l_*_ 12}: + 12}3/ S‘+
2 4b 48b 4b 4b 16b 16b
i .3 2 2.3 2 3 3.3 2 .3 2 3 3 3
cc 3c, c. 3c.c c 3cce 3¢, ¢ c
_}: o 27: . 1 23/ } 1 23/ S[2 n 273 + 1 23’ + 1 23/ _ 17/3 S{a n
4 16b 16b 16b 48b 16b 16b 48h
2.3 3 2.3 3 3 3
-362}/ i 30102}/ 3017/ 84+ Czy ) CJ/ Ss+ '}/ Se
48b° 1660 480’ | 0 L’ teo® | ¢ l480° )
3.3, .3 3
1 cc c,c -
~ — 1 27/ . 1 27/ + ""}‘/“’(C 'C)+ (C2C2+C2C3) S +
3 F 3 VT2 172 t
2 4b 48b 4b 16b
y 7 a
{-— - " (clc: + 30120§+ Scfcz) }Sf + { ; (c:+ 3clc§+ 30‘202- cf)}Sf +
4 16b 48b
3 3 3
4 : (3c§+ 8c,c,+ 3012) S:+ 4 ; (c,*c,) S,5+ ’ ; S,S
48b 16b 48b
)

= B+ FS,+ HS + 18]+ JS!+ KS; +LS;



Tney
1 c y°
E=—+ 4 27: J = 4 (302+900+30)
2 4b 48b 48b
3 3
F=—7(c2-c) y3(cc+cfc) K= (c,+¢,)
4b 16b 16b
3 3
H = 1 4 3(0102 +30fc§+ 30,202) L= }/3
4 16b 48b
3
| = ; (c:'+ 30,0§+ 30‘202- C?)
48b
WNUANNITN (4) adlannasi (1) wasdanatiagldaunsh (5)
y_lr #1 ¢1, r) {(/.12'/11 ¢?/ ¢1) t/}E+FS+HS+|S4JS+KS +LS)
= (P + (- J)E + FS+ HS + 18]+ U8+ K8, +LS, ) +
(@, - )W, (E+FS+ HS +1S)+ 45+ KS]+LS/) + €,
= {M (4~ J4,)(E + FS,+ HS +1S] + JS, + KS] +LS,) b+ {¢ (@, - ¢ }
' 1 [
{(¢2_[- ¢1/)F} VVlv/'SI + {(¢2,/' ¢‘/)H} VVI-/'SI2 + {(¢?.}v ¢1/)/} M/lvlsla + {(¢2,/'- ¢|,/ )J} IA/IIS;+
!
{(¢?./n ¢‘I./ )K} {(¢?( ¢H } I-[ !
! 4 !
. 2
vy = et ¢ By wor (et ws, + {8} wsT e

(o) wts (o) wsis (o) s o) wstve

ot

76

(5)



77

=b_

e

B, = ¢1,,‘ + (¢z./' ¢1,/){

3

33,3
+ S LY 027; } B, = (¢2./' ¢1‘/>{ . 3 (305"' 96,6, * 3012)}

1
2 4b 48b 48b

3

= (¢N—¢,I,){{:E'(c2-c‘)+ 4 S (Cfcj+ cfcg)} B, = (¢2J-¢,J){ 4 (c,+ c)}

B = 3
16 160
y 7 o
3 702 2 _
B, = (¢z,/' ¢1./) — - —~——(cc, *+ 3c,c,+ 3c,¢,) B = (¢z./' ¢1.i) 3
4 16b 480

3

y
B, = (@, ¢,.,>{ ~(c; + 3c,c, + 3¢,c,- ¢;)

48b

Rasrunaunis (3) uazannsil (5) Wac =c,=0

\/ Ba.EsrAR =0 WA BS.LSTAR # 0
BG.ESTAR # 0 Up BZ.LSTAR =0
‘/ BI.ESTAR =0 o B1,LSTAR ;é 0

anenld Sequence of Nested Test WRanWeidunislasuuias (Transition

Function) G(s,) $¥1719 Quadratic Logistic Function Ve Logistic Function ﬁﬂuuﬁg’lu

Hy B, = 0
Hy B, = 0 1B, = 0
H,:B, =018, =8 =0

\@an Quadratic Logistic Function wanlsianuisadfjiasanniigiuH,, usijias
aunfignuH, uaziden Logistic Function winliaunsaufjiasannsignu A, uaz H, us
Ufwsanufgiu H,, vieawsalde A p-vaiue Whimdninusllunis@enfld Ae v
p-value TRIRNNFFIUH,, sﬁw%m:tﬁfamﬁfan Quadratic Logistic Function 1uWsidunas

WatuwUaa (Transition Function)



	ชื่อเรื่อง
	หน้าอนุมัติวิทยานิพนธ์
	บทคัดย่อ
	กิตติกรรมประกาศ
	สารบาญ
	สารบาญตาราง
	สารบาญภาพประกอบ
	บทที่ 1
	บทที่ 2
	บทที่ 3
	บทที่ 4
	บทที่ 5
	บทที่ 6
	ภาคผนวก
	ภาคผนวก ก
	ภาคผนวก ข
	บรรณานุกรม

