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Dy, = Mu + Vyu+t 2 Bi By, +& 0 (3-1)

i=2

warlunsainiwnlduvasian (Time Trend) U150 ANTUNNIEEIAEUNTA (3-2)
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Ay, = Mo+ Vvt Wt +2Z Bi Dy, + & - (3-2)
i=2
[5G Yo = TOYADUNTUIANABINTNAGOU
& = MARIALAROU (error term)
Aeldaufgy
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aun1sannaewuianidu 2 aun1s Ae aun1sguasdnisind wagaunisgUasdnisdsenn
WemeuEaveusiasIAIveInIsdleaniazilImuReuluvenTuradtaesiued @111

(9]

wanalanadl
guaaAn1sidn

InM= & + B WnTGDP, + ¥ n EX; + €, —(3-3)
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guasdn1seseen
InX;= o +PB InWGDP, + ¥ ln EX, + €, —(3-0)
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X = yar1n1sdeeanvelsindlng
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3) AFAATITHNITNBUEANBILUUAUNGUY (Impulse Response Function: IRF)
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A N a ! v 1 1 ~ dll
%30 Vector autoregression model lagiiuainA1Uagiunazauinneg19iolilos Lo
AsrvdeUIzEzallunIsUsudmlunsdignasnmivdduludnuaziduniadu (Time path)
Ypan15USUMvesinlInely n1snevauestededundulidnvusiduaiadonaeud

(Moving average) lTu@iuuulassasny VAR (Structural VAR)

lunms@nwiilifenlduuudnaes VAR (Vector Auto Regressive) 3agniiilauonsausn
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& = NALMBIUBY error term

R = fialy 'glﬁdlﬁcju fixed non-singular WAsIN%
€ ~ iid N, = 12, sl
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