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3.1.1 MINATOUANNUIVDIVDYAHIIOYUNIN (Unit Root Test)
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p
AX, =0X,,; + z¢| AX, , + &, (random walk process) (3.1
i=1

p
AX =a+60X  +D $AX  +&  (random walk with drift) (3.2)

i=1
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p
AX,=a+pB+60X _ + Z(él AX, , + &, (random walk with drift and linear time

i=1

trend) (3.3)

a 1 = =} 1 .. Ao Yo 1A
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YY) (Y] v o d
3.1.2 M3L00NOUAVVBIDATHANIWUE (Autoregressive Order) 13001 p
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Ve = 0o+ A1Ye1t QYo+ ApYeyp (3.4)
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Akaike Information Criterion (AIC)

2pK?
AIC = In(|Z,]) + 70— (3.5)
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=) o
p o UIU Lag
7 A®  $1UIUAIBEIN (observation)
a 4 1 4 a 1
I, Ao wminganuumlslsiuvesminaianfe By (covariance matrix)
a 4
|£,] @®  determinant VOUNNING I,

A1y

Tagvzidond I Lag 911nA1 AIC Nlmiesiige

o Jd v
3.1.3 msiszanamwpudiaeslugiuuuandy Logistic Smooth Transition
Autoregressive (LSTAR Model)
A A o 1 o 1 o Jd o R
welaNuFAauIIziIMIdsznunuuuitasdlugiuuuilandu logistic smooth
a U J o {
transition autoregressive (LSTAR Model) td293fpennsangtunuilesnsumsulasunilas
9

(transition function) 9AATI ARG A131uuvVeIHaNTUY logistic (LSTAR Model) aumsi'la
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WwoudanamsAnyINvzlany Al

-1
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(3.6)
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A 7 A AA o A A = A
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ADIMINAITUU U o FINA t-i5i=1,....p
A 1 d‘
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A, P Ao dulszanimsnnneeda Tuia (autoregressive coefficient) 119 n = 1,...,p
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0 Ao Wansunsnlasuilad(transition function)
A ' A
& Ao AANUADIAANADU
A a L Ly o v A dyd < =
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