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ตารางผนวกที ่1  ผลการทดสอบจากแบบจําลองสมการเงินเฟอ 
 
การประมาณคาแบบจําลองครั้งที่ 1 
 
Dependent Variable: INF 
Method: Least Squares 
Date: 02/28/07   Time: 22:18 
Sample: 1993:1 2006:1 
Included observations: 53 

Variable Coefficient Std. Error t-Statistic Prob. 
C -13.80949 1.973947 -6.995876 0.0000 

GDP 0.007144 0.002795 2.555760 0.0138 
POil 0.506002 0.077687 6.513346 0.0000 
MLR 1.004981 0.074404 13.50713 0.0000 
M2 -0.001052 0.000274 -3.840474 0.0004 

R-squared 0.828016     Mean dependent var 3.651509 
Adjusted R-squared 0.813684     S.D. dependent var 2.515085 
S.E. of regression 1.085621     Akaike info criterion 3.091770 
Sum squared resid 56.57150     Schwarz criterion 3.277646 
Log likelihood -76.93190     F-statistic 57.77377 
Durbin-Watson stat 0.623684     Prob(F-statistic) 0.000000 

 
การประมาณคาแบบจําลองครั้งที่ 2 
 
Dependent Variable: INF 
Method: Least Squares 
Date: 02/28/07   Time: 22:18 
Sample(adjusted): 1993:2 2006:1 
Included observations: 52 after adjusting endpoints 
White Heteroskedasticity-Consistent Standard Errors & Covariance 

Variable Coefficient Std. Error t-Statistic Prob. 
C -6.525585 1.791005 -3.643532 0.0007 

GDP 0.004024 0.002085 1.930081 0.0598 
POil 0.351888 0.063450 5.545925 0.0000 
MLR 0.472010 0.096181 4.907514 0.0000 
M2 -0.000958 0.000208 -4.613843 0.0000 

INF(-1) 0.551465 0.083562 6.599439 0.0000 
R-squared 0.914015     Mean dependent var 3.661346 
Adjusted R-squared 0.904669     S.D. dependent var 2.538593 
S.E. of regression 0.783808     Akaike info criterion 2.458862 
Sum squared resid 28.26033     Schwarz criterion 2.684005 
Log likelihood -57.93041     F-statistic 97.79584 
Durbin-Watson stat 1.013735     Prob(F-statistic) 0.000000 
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ตารางผนวกที ่2  ผลการทดสอบจากแบบจําลองสมการการบริโภค 
 
การประมาณคาสมการครั้งที่ 1 
 
Dependent Variable: RCONP 
Method: Least Squares 
Date: 03/04/07   Time: 12:01 
Sample(adjusted): 1993:2 2006:1 
Included observations: 52 after adjusting endpoints 
White Heteroskedasticity-Consistent Standard Errors & Covariance 

Variable Coefficient Std. Error t-Statistic Prob. 
C -4.249959 2.208660 -1.924226 0.0607 

RGDP 7.124597 2.009462 3.545524 0.0009 
RWAGE 0.196661 0.629325 0.312495 0.7561 

CONP(-1) 0.010256 0.000937 10.94754 0.0000 
POil -0.005900 0.012470 -0.473171 0.6384 
M2 -5.38E-05 0.000139 -0.387526 0.7002 

MLR -0.000755 0.013899 -0.054301 0.9569 
R-squared 0.903839     Mean dependent var 4.547942 
Adjusted R-squared 0.891018     S.D. dependent var 0.423086 
S.E. of regression 0.139671     Akaike info criterion -0.974402 
Sum squared resid 0.877862     Schwarz criterion -0.711735 
Log likelihood 32.33446     F-statistic 70.49431 
Durbin-Watson stat 1.757384     Prob(F-statistic) 0.000000 
 
การประมาณคาสมการครั้งที่ 2 
 
 
Dependent Variable: RCONP 
Method: Least Squares 
Date: 03/04/07   Time: 11:56 
Sample(adjusted): 1993:2 2006:1 
Included observations: 52 after adjusting endpoints 
White Heteroskedasticity-Consistent Standard Errors & Covariance 

Variable Coefficient Std. Error t-Statistic Prob. 
C -4.922607 0.488534 -10.07628 0.0000 

RGDP 8.403367 0.456225 18.41935 0.0000 
CONP(-1) 0.009955 0.000539 18.45658 0.0000 

R-squared 0.898856     Mean dependent var 4.547942 
Adjusted R-squared 0.894727     S.D. dependent var 0.423086 
S.E. of regression 0.137274     Akaike info criterion -1.077721 
Sum squared resid 0.923358     Schwarz criterion -0.965149 
Log likelihood 31.02074     F-statistic 217.7277 
Durbin-Watson stat 1.562814     Prob(F-statistic) 0.000000 
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ตารางผนวกที ่2  (ตอ) 
 
การประมาณคาสมการครั้งที่ 3 
 
Dependent Variable: RCONP 
Method: Least Squares 
Date: 03/04/07   Time: 11:57 
Sample(adjusted): 1993:2 2006:1 
Included observations: 52 after adjusting endpoints 
White Heteroskedasticity-Consistent Standard Errors & Covariance 

Variable Coefficient Std. Error t-Statistic Prob. 
C -3.463684 0.904741 -3.828370 0.0004

RGDP 5.979656 1.355234 4.412269 0.0001
CONP(-1) 0.007011 0.001623 4.318948 0.0001

RCONP(-1) 0.286484 0.149527 1.915933 0.0613
R-squared 0.905006     Mean dependent var 4.547942
Adjusted R-squared 0.899069     S.D. dependent var 0.423086
S.E. of regression 0.134413     Akaike info criterion -1.102000
Sum squared resid 0.867205     Schwarz criterion -0.951905
Log likelihood 32.65201     F-statistic 152.4325
Durbin-Watson stat 1.784787     Prob(F-statistic) 0.000000
 
 
 
 


