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Auduaz Tagaundo-gnd 254,270,727.52 313,35,723.22 251,762,104 206,488,050
ERCA AN 237,386,907.37 450,669,920.49 692,875,750 -
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4.3 MIUAIICH Market Capitalization
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NU28: SN
nannsng 2555 2556 2557

AAV 23,474.00 17,751.00 22,213.00
AOT 138,928.43 226,428.34 325,713.96
ASIMAR 52597 423.60 477.84
BECL 26,757.50 25,795.00 29,452.50
BMCL 8484.5 20,705.00 33,825.00
BTC 501.76 448.94 614.00
BTS 77,458.30 103,653.81 113,185.19
BTSGIF - 49,776.80 60,774.00
JUTHA 312.10 440.54 572.33
KWC 606.00 1,200.00 996.00
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111: SET SMART (2557)
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ﬂqmuﬁmaﬂa aand nunannIngusEnn1en1AeIulng s1na (W¥I¥U) (AOT) ag

[ Qy [
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44 wamanagouANNHIvesdoya ¥Togiingm (Unit Root Test) 41635 Augmented
Dickey-Fuller test (ADF) 118235 Phillips-Perron test (PP test)

45 wamsiszurimnisdeyalasldunnsiaes Bivarate Generalized Extreme Value
Distribution (BGEV)

46 wamsiszurmmsdeyalaeldiunsiaos Bivariate Generalized Pareto Distribution

(BGPD)

4.4 wamsnagounNNTIVeIYoYa HI0gHNIN (Unit Root Test)
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ﬂ]'§1\1ﬁ 4.9 UAAINANITNATDUYUNIN (Unit Root Test) ﬂlﬂQﬂcﬁﬁ31ﬂ1ﬁu SET 5111 anNINneg

AOT UAZIIMHENNSNG BTS
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(0.0000) (0.0000)
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#1809 Parametric Bivariate Extreme Value Distribution”
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AOT 1azaris 11U SET NUSIAHANNTNG BTS Al

nuudaeei 1 (M1)
Model = “log” (Gumbel, 1960)

J v a 4
WaRFUNTUINLAL bivariate logistic AIENI1T1HADS dep= r 7D

13 o 0 a . . A
HUUTIA04 9 LUUTIAD98199991 Pal Rakonczai and Nader Tajvid, On Prediction of Bivariate Extremes
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1 1 r
G(Zsgr, Zaor) = €xp |— (y;:ET + y£0T>

1 1 r
G(zsgr, Zgrs) = exp |— (yerT + yBTTS>

{ I o . . . o .
o Taoi 0<r <1 1WuUnTaNNIZYDILUVTIADY bivariate asymmetric logistic

o Z 2 @ A ) v
® muﬂﬁmﬁmﬂzweg UNUDYWANYTULND 7 w1lna o

o 3’_, < a 1 @ A 1
o aulsnaaeanludaszaenulen r=1

HUVIIaRIN 2 (M2)
Model = “alog”(Tawn, 1988)

Jd o a o
WINTUNITLINLUY bivariate asymmetric logistic Fren1510m03 dep=riag asy =

(tSET; tAOT/BTS) Ao

1 11"
G(Zsgr) Zaor) = €Xp {—(1 — tser)Yser — (1 — taor)Yaor — [(tSETySET)r ot (tAOTyAOT)r] }

1 11"
G (zZsgr, Zprs) = €xp {—(1 — tspr)yser — (1 — tprs)Yprs — [(tSET}’SET)T + (tBTSyBTS)T] }

® Tagh 0<r<1Uag 0<tsgr, taor/prs < 1M O togr = tyor/prs = 1 UV VT 04
asymmetric logistic MAUNVLULTIA0Y logistic
Y Y I a @ 4

o ulinsaesasludasznniule r = 1, tger = 0 M30 tyor/prs = 0

o g 2 . A ) Y Y o o A !
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o A A ) Y
NU LB tgpr AT tAOT/BTS NNLQS 1 L"Uﬂﬂﬁ 0

HuUdaeei 3 (M3)
Model = "hr" (Husler and Reiss, 1989)
WaRTUNTLANLIIVDY Husler — Reiss AI8W1101003 dep = 7 AD

1 1
G (zsgr, Zaor) = €Xp <_ySETCD {r_l taor [lOg (ySET)]} ~ Yaor® {r_l +or [lOg (yAOT>]}>
2 Yaor 2 YSET

1 1
G(Zsgr, Zprs) = €xp (—ySETCD {T“l +-r [log (ySET)]} — Yrs® {r—l +or [log (%ws)]})
2 YBTS 2 YSET

4 < s w a
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® ﬁ?i!ﬂﬁﬂ\jﬁﬂ\‘]ﬂzmuﬂg UNULDUTNYTU D T mmﬂumﬁlﬂq infinity

HUVIIa0IN 4 (M4)
Model = “neglog” (Galambos, 1975)

L&Y a
WINFUNITLINIIY bivariate negative logistic fremiwes dep=r Ao
—-r —-r -1
G(Zsgr) Zaor) = €Xp {—YSET — Yaor + [Vser ™" + Yaor 1T }
—-r —-r -1
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4 I a o £ . 5 . . .
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LUVD1009UB Galambos (1975, Section 4)

sUUS1a09H 5 (M5)
Model = “aneglog” (Joe,1990)

Jd o a 4
WINFUNITLINID bivariate asymmetric negative logistic R LR RERICEE dep=rlla¥ asy =

(tsers tAOT/BTS) Ao
- o |
G(Zsgr) Zaor) = €Xp {—}’SET = Yaor + [(serYser)™ + (taorYaor) 17 }

-2l
G(Zsgr, Zprs) = exp {_ySET — ¥prs + [(tseryser) ™ + (tersyprs) 1T }

o WO r>0u00a% 0<tspr, taor/ers < 1M O topr = tagrprs =1 MV U T10 09
asymmetric negative logistic AIMNUAVUU L negative logistic
o o Y a o & A & ) v
o dusniaeeastluvaILNNAUNABIND T, tepr HIO tagr/prs 110A 0
y [ ] to o s A a y g
o AWINIADIVLVUBYAUNUDINANYTAIND tspr = taor/prs = 1 WaZ r Huud TN
q infinity
Y o o A v o A A = Y 9 Y. . Y a
o TONARNUANANAUIND tepr DY tyor/prs AITN HAZ T WU T1A11NA infinity 919D
INUVUINADIVUBI Joe(1990) vj’uuzﬁmﬁmmgm multivariate extreme value 9 vl{f?]’
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U300 6 (M6)
Model = “bilog” (Smith, 1990)

d v a J
WaRFUMTUINLAY bilogistic AIEN131ABS alpha = 0 11AT beta = P AD

G (Zsgr) Zaor) = eXP{_}’SEqu_a — Yaor(1 — Q)l_ﬁ}
G (zsgr, Zprs) = eXP{—)’SEqu_a — yprs(1 — Q)l_ﬁ}

1109 ¢ = q(Vspr, ¥o; @, B) IWUTINUBIAUMS

(1= a)yser(1 - Q)B = (1= B)Yaorq* =0

(1= a@)yser(1 - CI)B — (- Byersq®* =0

® 0<a B <119 a=puuYsIand bilogistc 1XMNIAUAVUVVIIA04 logistic A8
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a s B
WITNADTNUUDYNUNU dep=a = B
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Y
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% g’/ LY [ 1 4 4
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@ g’/ I a @ 4 4 * 1 Y
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° ~ 1 o A < ~ o A 9 Y o . . .
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g Y g A ¥
tiuwoq Smith (1990) FaTuduuzihasausn

o d‘
HUUYI109N 7 (M7)
Model = “negbilog” (Coles and Tawn, 1994)
WanFuMs UL negative bilogistic femnines alpha = a 1A beta = [ Ao
G (Zsgr) Zaor) = EXP{—YSET — Yaor + ¥serd' T + yaor(1 — CI)HB}

G (Zsgr, Zprs) = exp{_ySET — ¥grs + Yserq't* + yars(1 — Q)Hﬁ}

A 3
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