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Null Hypothesis: ERROR has a unit root

Exogenous: None

Lag Length: 0 (Automatic based on SIC, MAXLAG=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.306637 0.0017
Test critical values: 1% level -2.641672
5% level -1.952066
10% level -1.610400

*MacKinnon (1996) one-sided p-values.
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Foyan 1 lumsanu
QUARTER | GDP TOURIST | REER CcCI SETHELTH
Q1/2003 868,512,000 284955 | 86.66 42.69 173.66
Q2/2003 831,715,000 1,448.82 87.26 50.6 207.79
Q3/2003 842,416,000 2,582.09 89.81 60.4 235.74
Q4/2003 925,523,000 312399 | 88.61 60.9 316.39
Q1/2004 926,696,000 297469 | 89.16 49.1 290.53
Q2/2004 886,473,000 2,536.56 | 87.23 39.1 325.69
Q3/2004 895,134,000 294470 | 85.89 35.1 373.84
Q4/2004 979,922,000 3,194.76 86.91 44.3 416.85
Q1/2005 959,975,000 267373 | 88.74 41 429.98
Q2/2005 928,361,000 250681 | 86.65 23.7 442.51
Q3/2005 944,173,000 3,005.95 | 88.23 13.8 508.35
Q4/2005 1,025,510,000 333045 | 88.93 294 607.8
Q1/2006 1,018,621,000 362239 | 92.94 17.6 657.79
Q2/2006 975,690,000 3,109.88 94.17 12.8 752.51
Q3/2006 989,089,000 3,360.47 95.87 18 781.65
Q4/2006 1,071,104,000 3,729.06 | 98.78 26.9 890.9
Q1/2007 1,065,589,000 3.831.09 | 99.86 17.8 928.62
Q2/2007 1,020,773,000 3,123.66 | 101.61 16.7 1115.56
Q3/2007 1,043,868,000 3.450.77 | 99.69 15.2 1043.98
Q4/2007 1,128,796,000 4,058.71 99.42 18.3 926.53
Q1/2008 1,132,889,000 4,326.79 102.37 17.9 842.31
Q2/2008 1,073,963,000 3,549.57 | 101.27 8.6 927.32
Q3/2008 1,075,757,000 338030 | 98.16 11.5 812.63

(CRERNEE))




Q4/2008 1,082,224,000 | 3,327.56 95.48 10.2 573.34
Q1/2009 1,053,066,000 | 3,645.33 97.56 10.1 539.63
Q2/2009 1,018,647,000 | 2,963.98 98.54 10.8 678.08
Q3/2009 1,045,615,000 | 3,284.48 97.05 14.8 745.45
Q4/2009 1,145,811,000 | 4,256.04 97.69 20.7 758.72
Q1/2010 1,179,635,000 | 4,659.75 100.88 19.3 771.33
Q2/2010 1,112,764,000 | 2,899.78 104.01 19.9 813.66
Q3/2010 1,114,342,000 | 3,693.67 104.71 24.6 1004.63
Q4/2010 1,189,068,000 | 4,588.49 105.32 23.8 1084.84

fan - ANINNUANZATIUMTHAILINTIATHINIA TINNUKITIA. (2552).
Quarterly Gross Domestic Product. Fudu ’ﬁl“ﬁ 25 Qumﬁ’uﬁ 2553 910
http://www.nesdb.go.th/Portals/O/eco_datas/account/qgdp/data2 09/AlltableQ2 2009.xls
sumsuialszmaing. (2552). S1auiinneieeded. Aufuiui 25 AUAIUT 2553
910 http://www2.bot.or.th/statistics/ BOTWEBSTAT.aspx?reportID=624&language=TH
susurialszmaing. (2552). duiiausuinm, FuauTui 25 UMW 2553
910 http://www?2.bot.or.th/statistics/ BOTWEBSTAT.aspx?reportID=407&language=TH
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QUARTER GDP TOURIST REER CCI SETHELTH

Q1/2003 8.938775823 | 3.454776282 1.9378187 1.630326 | 2.239699797
Q2/2003 8.919974534 | 3.161014432 1.9408152 1.704151 | 2.317624643
Q3/2003 8.925526607 | 3.411971376 1.9533247 1.781037 | 2.372433279
Q4/2003 8.966387216 | 3.494709635 1.9474827 1.784617 | 2.500222748
Q1/2004 8.966937288 | 3.473441713 1.9501701 1.691081 | 2.463190984
Q2/2004 8.947665512 3.40424514 1.9406659 1.592177 | 2.512804424
Q3/2004 8.951888053 | 3.469041056 1.9339426 1.545307 | 2.572685768
Q4/2004 8.991191508 | 3.504438238 1.9390697 1.646404 | 2.619979806
Q1/2005 8.982259923 | 3.427117549 1.9481194 1.612784 | 2.633448255
Q2/2005 8.967716888 | 3.399121418 1.9377686 1.374748 | 2.645923089
Q3/2005 8.975051577 | 3.477981752 1.9456163 1.139879 | 2.706162828
Q4/2005 9.0109399 | 3.522502918 1.9490483 1.468347 | 2.783760696
Q1/2006 9.008012625 | 3.558995206 1.9682027 1.245513 | 2.818087267
Q2/2006 8.989311854 | 3.492743631 1.9739126 1.10721 | 2.876512276
Q3/2006 8.995235372 | 3.526400023 1.9816827 1.255273 | 2.893012332
Q4/2006 9.029831641 | 3.571599371 1.994669 1.429752 | 2.949828959
Q1/2007 9.027589729 | 3.583322355 1.9993916 1.25042 | 2.967838033
Q2/2007 9.008929174 | 3.494663756 2.0069365 1.222716 | 3.047492934
Q3/2007 9.018645584 | 3.537916014 1.9986516 1.181844 | 3.018692179
Q4/2007 9.052615462 | 3.608388022 1.9974738 1.262451 | 2.966859486
Q1/2008 9.05418736 | 3.636165817 2.0101727 1.252853 | 2.925471957
Q2/2008 9.030989319 | 3.550175745 2.0054808 0.934498 | 2.967229627
Q3/2008 9.031714181 | 3.528955245 1.9919345 1.060698 | 2.909892851

(M319590)




Q4/2008

9.034317161

3.522125895

1.9799124

1.0086

9.034317161

2.758412242

Q1/2009

9.022455591

3.56173685

1.9892718

1.004321

9.022455591

2.732096086

Q2/2009

9.00802371

3.471875269

1.9936126

1.033424

9.00802371

2.831280935

Q3/2009

9.019371805

3.516466622

1.9869955

1.170262

9.019371805

2.872418519

Q4/2009

9.059112987

3.629005701

1.9898501

1.31597

9.059112987

2.880081532

Q1/2010

9.07174765

3.668362617

2.0038051

1.285557

9.07174765

2.887240223

Q2/2010

9.046403067

3.46236505

2.0170751

1.298853

9.046403067

2.910442966

Q3/2010

9.0470185

3.567458092

2.0199882

1.390935

9.0470185

3.002006143

Q4/2010

9.075206692

3.66166979

2.0225109

1.376577

9.075206692

3.03536569
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Dependent Variable: SETHELTH
Method: Least Squares

Date: 03/28/11 Time: 19:17
Sample: 2003Q1 2010Q4

Included observations: 32

Variable Coefficient Std. Error t-Statistic Prob.
C -13.85814 4.878306 -2.840768 0.0085
CC1 -0.227410 0.094918 -2.395856 0.0238
GDP 1.801434 1.192881 1.510154 0.1426
REER 2.813004 1.265936 2.222074 0.0348
TOURIST 0.157918 0.347589 0.454322 0.6532
R-squared 0.829416  Mean dependent var 2.769319
Adjusted R-squared 0.804144  S.D. dependent var 0.221642
S.E. of regression 0.098089  Akaike info criterion -1.663284
Sum squared resid 0.259779  Schwarz criterion -1.434263
Log likelihood 31.61255  F-statistic 32.81985
Durbin-Watson stat 0.610233  Prob(F-statistic) 0.000000
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a g
HANITIATICHIA1 Heteroskedasticity

White Heteroskedasticity Test:

F-statistic 0.411171 Prob. F(8,23) 0.902420
Obs*R-squared 4.003893 Prob. Chi-Square(8) 0.856772
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 03/28/11 Time: 19:32
Sample: 2003Q1 2010Q4
Included observations: 32
Variable Coefficient Std. Error t-Statistic Prob.
C 44.61507 72.19250 0.618001 0.5426
CcCl 0.010401 0.128934 0.080666 0.9364
CCIn2 -0.010104 0.047584  -0.212350 0.8337
GDP -15.24505 26.27390  -0.580236 0.5674
GDP”"2 1.253259 2.193560 0.571335 0.5733
REER 0.746592 18.89840 0.039506 0.9688
REER"2 -0.179360 4.779928  -0.037524 0.9704
TOURIST 0.515349 1.428414 0.360784 0.7216
TOURISTA2 -0.067637 0.210263  -0.321678 0.7506
R-squared 0.125122 Mean dependent var 0.008118
Adjusted R-squared -0.179184  S.D. dependent var 0.011400
S.E. of regression 0.012379  Akaike info criterion -5.713383
Sum squared resid 0.003524  Schwarz criterion -5.301144
Log likelihood 100.4141  F-statistic 0.411171
Durbin-Watson stat 1.446906 Prob(F-statistic) 0.902420




MTNN S

HANISNATOUA1 White Augmented Dickey-Fuller test

Null Hypothesis: ERROR has a unit root
Exogenous: None
Lag Length: O (Automatic based on SIC, MAXLAG=7)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.306637 0.0017
Test critical values: 1% level -2.641672
5% level -1.952066
10% level -1.610400
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(ERROR)
Method: Least Squares
Date: 03/28/11 Time: 19:33
Sample (adjusted): 2003Q2 2010Q4
Included observations: 31 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
ERROR(-1) -0.403752 0.122104  -3.306637 0.0025
R-squared 0.259734 Mean dependent var 0.007138
Adjusted R-squared 0.259734  S.D. dependent var 0.072329
S.E. of regression 0.062231  Akaike info criterion -2.684194
Sum squared resid 0.116182  Schwarz criterion -2.637937
Log likelihood 42.60501 Durbin-Watson stat 1.739412
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