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5.1.2 miwnﬂ‘aum'mﬁg (Unit Root Test)
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nmsAnspiatidenldnanngn (Lag) Aa 0 iaz 1 AudAL Taemagaudanaunist (5.1) (5.2)
uax (5.3) Faid

1) Lagged =0

nedilifiAasfiuazuna e Ax,= 0x,,+ g, 5.1
nsiiiAem Ax,= o+ 0x,,+ ¢, (5.2)
naliifernmiiuasuuattiunan Ax,=o+Bt+0x,,+¢, (5.3)

lnefvunanafguvdn - H,:6=0

UATANNRAFIUTR H:6<0
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[ d ] - - J N - - - - -
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