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3.6 MINATOUNIZIINTUAIINY (Multicollinearity)
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M5 1 HANMINATOU Augmented Dickey-Fuller noun3uAay11 unit root
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miN“ﬁ 2 NANINATOY Augmented Dickey-Fuller wéﬁmmﬁ’ﬂq;m unit root
fn)sdase t-Statistic Prob.
In_GDP -9.208252 0.0000 ***
CPI 1 - 6.774045 0.0000 ***
RP 1 -4.121092 0.0019 ***
In MS 1 - 11.70244 0.0000 ***
REER 1 - 7.180058 0.0000 ***
WTI 1 - 6.909965 0.0000 ***
In FT 1 - 17.12827 0.0000 ***

@

w0k Q1 ZAUNITAYN DA 0.01

[

* Q1 5TAUNEdIAUNINEDA 0.1

o

v v 4
4.2 msnaseudymanduiusszniemnnunaIanasy (Autocorrelation)

o v 1 J 4 g‘/ g
ﬂTiVIﬂﬁﬂ‘]JﬂﬂJﬁWﬁﬁﬁﬂJWH‘ﬁigW’J”IQﬂ”Iﬂ’JTZJﬂﬁTﬂLﬂﬁ’E)H (Autocorrelation) “lums??ﬂmmaﬁ

1a189n1%3% Breusch-Godfrey Serial Correlation LM test 1UN15NA®0Y 1ABNANITNATOUNL I

aa

o IS ~ ] 4 a a [ =< Y =3 a
LL‘U‘Ui]'IaENllﬂ1ﬁ'ﬂG]‘VI’E]ch,utﬂm"V]ﬂ']iﬂglﬁ‘ﬁﬁﬂh@]ﬁ']ﬂﬁﬂﬂ (Hy) G]NLlﬁﬂﬂlﬁ‘lflﬁ'lﬂﬂﬂﬂ'limﬂﬂiy,ﬁ'l

o o o o
ﬁﬁﬁNWUﬁﬂdjuﬂ']ﬂsluuUUﬂ'la@\‘]



A5 190 3 HAMSNATOU Breusch-Godfrey Serial Correlation LM test
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A1 19N 5 WANITATIVEDUAT Correlation Coefficients

LN GDP  CPIL 1 RP1 LN MS1 REER1 WTI1 LN FT 1
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A1 19N 6 NANITATIVADUAN Variance Inflation Factor (VIF)
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