VTN

o ar ] .d = o
Ay utas e, 2539, msTmnzvalSeuisunansaeuumunisasuiungunieny
wazMsaemy. MsfuauUUBAsTHRTFINaaTITaIGn U TINEY
wod 1nal,
ar G 1 al es ar e d o ar
amavanninduvialszmalne. 2542, Fanfuamavianing. njamwa: anananning
uailszinatIne. ,
. o o o oo = 1 . o v
n39AnA fi31)adad uazets Jyadwed. 2542, “wgdinssumsdehusimdnmdiserg
amamds lnderdmmadaavsrglulsamaing nsmaasugmans
wunTInmnam¥ealni 3 (Auseu — funau ): 16-51.
o & o = = Y . . .
NIFNA ATYYIAR Lages ':l‘l,i“ﬁgWQf?f’. 2543. “M71U3EUM stochastic production frontier
k) o ar s - = d [=3 @ Al 1
molafeidumsdnduledennda” NsmsmIsgnanduminedudeoddnd

2 (woumaw - Famaw ): 33-38,

.

0’3 = d

NI9F3 uRauiA. 2541, madmnzviniseanes. Auiaiefi 2. agamna: drindiu
wnndonuasans.

wuunanuredy 56-1: smsngamn 1ia vy, 2546, [ooulaiil. snaaRA;
http://www.sec.ot.th/corp_ﬁn/cgi-bin/ﬁndSG.php. 30 LUEI8U 2546.

wuuneauvlasu s6-1: sumsngddng S1da ). 2546, Teeulard]. undsiian:
http://www.sec.ot.thicorp_fin/cgi-bin/find56.php. 30 IWBIBU 2546,

uusenuasi 56-1: sn1Inansine $16a @mvw). 2546, oo latl]. undsiiun:
http:/iwww.sec.ot.th/corp fin/cgi-bin/find56.php. 30 (UH8Y 2546,

uunenudesy 56-1: sinmsnawndivd $1ia @, 2546, [oularl]. undediun:
hllp://www.sec.ot.th/corp_f'm/cgi—bin/ﬁn-d56.php. 30 (UHYU 2546,

sumsuvedseme lng. 2546, é’ﬂﬂﬂaﬂsﬁuﬁuﬁﬁm%’gma. oulasil. undeiiun:
http://www.bot.or.th/bothomepage/databank/FinMarkets/Bond/Bid _Yield03.xls.
15 WOHMAY 2546.

il myauwug. 2534, mansznuvesifedemansughodenimuveding. Inniinus

v oa - ar o
WIHFMAATUHIVMUNG B 1INYIRYTITUAIANT.



70

o o

yaues aSASTNR. 2539. Hoduiiinansenudesnswansumunnmsasylunianing,
SnoiinuirsugraaTunTada wnInndodesln,

Wan fmnnz. 2545, msdnneidviiiuInalasizmseasesmuaivia, mInuadL
SaszAngmaasuviada rainadalszgnd amInededuln.

gNEHT GOUGN1. 2543, Ml uarnaneuImB AN INdnguEIIA
massluamandonindudalszmaing. asfushusudassrsegmaasun
Youha un1Indodse v,

quns Aawpiayitey. 2539, mssagulenamilunaandnminduialszmalne laglfuud
284 Arbitrage Pricing Theory (APT). TneninuipTygeaRsURITaIAA
wrIneauFes vy,

GUER ﬁ"’qmsga. 2540, amaInsglunIsHENAIAveIMI IR EHMamaiinuas
masﬁwgﬁmﬂ‘fﬂmmsmé‘au‘lﬂwaaﬂmﬁuntjuﬁmmmnsﬁunuﬁﬁnw%’we‘i.
Tnniinuswsugenansuviada unneduesdmi,

qlavil undn. 2535, madmsevifungusnasuaznguiuquuionind nenilwug
aﬁsygmﬁmumﬁmcﬁﬂ IMIANBEUEF M. |

wnissm! yayTey. 2541. mytsanamwdihuuusnsmsimuanmdunindilsaan
. Sninufissugenaasunniudn uminodudealnl

Enders, W. 1995. Applied Econometric Time Series. New York: John Wiley & Sons.

Fischer, Donald E. and Jordan, Ronald J. 1995. Security Analysis and Portfolio Management.

| .Englewoo‘d Cliffs, NJ: Prentice-Hall.

Harris, R.1.D. 19935. _Using Cointegration Analysis in Econometric Modeling. London:
Prentice-Hall.

Maddala, G.S. and Kim, In-Moo. 1998. Unit Roots Cointegration and Structual Change.
New York: Cambridge University Press.

Reuters. 2002. Reuters Kobra 3.5.1. [Online]. Available: Finance and Investment Center,

Chiang Mai University. 27 December 2002.




