
65 √“¬ß“π·π«‚πâ¡‡ß‘π‡øÑÕ µÿ≈“§¡ 2549 √“¬ß“π·π«‚πâ¡‡ß‘π‡øÑÕ µÿ≈“§¡ 2549

°“√ª√—∫µ—«¢Õß‡ß‘π‡øÑÕ®“°°“√‡ª≈’Ë¬π·ª≈ß¢Õß√“§“πÈ”¡—π

°“√¥”‡π‘ππ‚¬∫“¬°“√‡ß‘π¿“¬„µâ°√Õ∫‡ªÑ“À¡“¬‡ß‘π‡øÑÕ ‡æ◊ËÕ√—°…“‡ ∂’¬√¿“æ¢Õß√–¥—∫√“§“π—Èπ ∑”„Àâ∏π“§“√·Ààßª√–‡∑»‰∑¬
µâÕß„Àâ§«“¡ ”§—≠„π°“√«‘‡§√“–Àå√–∫∫°“√ àßºà“π¢Õß‡ß‘π‡øÑÕ ·≈–æƒµ‘°√√¡°“√ª√—∫µ—«¢Õß√–¥—∫√“§“‡ªìπæ‘‡»… ´÷Ëß°“√∑’Ë√“§“πÈ”¡—π‰¥â
‡√àßµ—« Ÿß¢÷ÈπÕ¬à“ßµàÕ‡π◊ËÕß„π™à«ß∑’Ëºà“π¡“ ‰¥â àßº≈∑“ßµ√ßµàÕÕ—µ√“‡ß‘π‡øÑÕ∑—Ë«‰ª ∑”„Àâ‡√àßµ—« Ÿß¢÷Èπ‡ªìπ≈”¥—∫ ·≈–¬—ß àßº≈∑“ßÕâÕ¡µàÕ√“§“ ‘π§â“
·≈–∫√‘°“√Õ◊ËπÊ ∑’Ë¡’µâπ∑ÿππÈ”¡—π Ÿß ‡™àπ§à“‚¥¬ “√ ∑”„ÀâÕ—µ√“‡ß‘π‡øÑÕæ◊Èπ∞“π‡√àßµ—«¢÷Èπ‡™àπ°—π ·¡â®–‰¡à¡“°‡∑à“°Áµ“¡ Õ¬à“ß‰√°Á¥’ °“√∑’Ë√“§“
πÈ”¡—π‰¥â≈¥≈ßÕ¬à“ß¡“°„π‰µ√¡“ ∑’Ë 3 ¢Õßªïπ’È ‚¥¬∑’Ë√“§“πÈ”¡—π¥‘∫¥Ÿ‰∫‡©≈’Ë¬Õ¬Ÿà∑’Ë 65.85 ¥Õ≈≈“√å  √Õ. µàÕ∫“√å‡√≈ ‡∑’¬∫°—∫¢âÕ ¡¡µ‘∑’Ë„™â„π
°“√ª√–¡“≥°“√‡ß‘π‡øÑÕ„π √“¬ß“π·π«‚πâ¡‡ß‘π‡øÑÕ©∫—∫°àÕπ ∑’Ë 71 ¥Õ≈≈“√å  √Õ. µàÕ∫“√å‡√≈   àßº≈„ÀâÕ—µ√“‡ß‘π‡øÑÕ∑—Ë«‰ª ·≈–Õ—µ√“
‡ß‘π‡øÑÕæ◊Èπ∞“πµË”≈ß¡“°Õ¬à“ß√«¥‡√Á« µà“ß®“°∑’Ë§“¥‰«â«à“®–§àÕ¬Ê ≈¥≈ß ®÷ß∑”„Àâ‡°‘¥§”∂“¡«à“°“√ª√—∫µ—«¢Õß‡ß‘π‡øÑÕ®“°°“√‡ª≈’Ë¬π·ª≈ß
¢Õß√“§“πÈ”¡—π√–À«à“ß¢“¢÷Èπ·≈–¢“≈ßπ—Èπ ‡∑à“°—πÀ√◊Õ‰¡à

«‘∏’°“√∑¥ Õ∫§«“¡‰¡à‡∑à“‡∑’¬¡°—π¢Õß°“√ àßºà“π√“§“ (Asymmetric Price Transmission - APT)

°“√∑¥ Õ∫«à“°“√ª√—∫µ—«¢Õß‡ß‘π‡øÑÕ®“°°“√‡ª≈’Ë¬π·ª≈ß¢Õß√“§“πÈ”¡—π√–À«à“ß¢“¢÷Èπ·≈–¢“≈ß‡∑à“°—πÀ√◊Õ‰¡àπ—Èπ  “¡“√∂∑”‰¥â
‚¥¬„™âµ—«·ª√Àÿàπ (Dummy Variable) 2 µ—«„π ¡°“√‡ß‘π‡øÑÕ ‰¥â·°à D+ ·≈– D- ‚¥¬„Àâ D+ ‡∑à“°—∫ 1 ∂â“√“§“πÈ”¡—π Ÿß¢÷Èπ ·≈–‡∑à“°—∫ 0 ∂â“
√“§“πÈ”¡—π≈¥≈ßÀ√◊Õ‡∑à“‡¥‘¡ ·≈–„Àâ D- ‡∑à“°—∫ 1 ∂â“√“§“πÈ”¡—π≈¥≈ß ·≈–‡∑à“°—∫ 0 ∂â“√“§“πÈ”¡—π Ÿß¢÷ÈπÀ√◊Õ‡∑à“‡¥‘¡ ´÷ËßÀ“° ¡¡µ‘«à“°“√ àß
ºà“π¡’≈—°…≥–∑’Ë‡ªìπ‡ âπµ√ß (Linear) ®–∑”„Àâ

(1)1

‚¥¬ ∆cpisa ∆oilsa ·≈– ∆Xsa ‡∑à“°—∫ First Difference ¢Õß¥—™π’√“§“ºŸâ∫√‘‚¿§∑—Ë«‰ª ¥—™π’√“§“πÈ”¡—π§â“ª≈’°„πª√–‡∑» ·≈– µ—«
·ª√Õ◊ËπÊ ®“°∑—Èß¥â“πÕÿª∑“π ·≈–Õÿª ß§å∑’Ë “¡“√∂Õ∏‘∫“¬‡ß‘π‡øÑÕ Õ“∑‘ ¥—™π’√“§“æ◊™º≈‡°…µ√ Õ—µ√“§à“®â“ß‡©≈’Ë¬ ·≈–‡§√◊ËÕß™’È§«“¡µ÷ßµ—«
¢Õß‡»√…∞°‘®(Economic Slack)2 ·≈– lag ¢Õß ∆cpisa ‡Õß ´÷Ëßµ—«·ª√∑ÿ°µ—«‰¥âª√—∫ƒ¥Ÿ°“≈·≈â« ‚¥¬‡¡◊ËÕ·°â ¡°“√¥—ß°≈à“« ·≈–‰¥âª√–¡“≥
°“√¢Õß§à“ —¡ª√– ‘∑∏å β1

+  ·≈– β1
› ®– “¡“√∂„™â F-test3 ∑¥ Õ∫«à“§à“ —¡ª√– ‘∑∏‘Ï∑—Èß Õß‡∑à“°—πÀ√◊Õ‰¡à À“°‡∑à“°—π°ÁÀ¡“¬§«“¡«à“

°“√ª√—∫µ—«¢Õß‡ß‘π‡øÑÕ®“°°“√‡ª≈’Ë¬π·ª≈ß¢Õß√“§“πÈ”¡—π√–À«à“ß¢“¢÷Èπ·≈–¢“≈ß‡∑à“°—π ·µàÀ“°‰¡à‡∑à“°—π °ÁÀ¡“¬§«“¡«à“°“√ª√—∫µ—«®– bias
‰ª∑“ß§à“ —¡ª√– ‘∑∏‘Ï∑’Ë Ÿß°«à“ ‡™àπ À“° β1

+ > β1
› °Á·ª≈«à“°“√ª√—∫µ—« Ÿß¢÷Èπ¢Õß√“§“πÈ”¡—π®– àßºà“π‰ª¬—ß‡ß‘π‡øÑÕ¡“°°«à“°“√ª√—∫≈¥≈ß¢Õß

√“§“πÈ”¡—π πÕ°®“°π’È ¬—ß “¡“√∂‡æ‘Ë¡ lag ¢Õß ∆oilsa ‡¢â“‰ª„π ¡°“√‰¥â ÷́Ëß®–™à«¬„Àâ “¡“√∂«‘‡§√“–Àå§«“¡√«¥‡√Á« ·≈–°“√ – ¡¢Õß
°“√ àßºà“π‰¥â ‚¥¬

(2)

1 Houck J P (1977) An approach to specifying and estimating nonreversible functions, American Journal of Agricultural Economics 59:570-572 ‡ªìπºŸâ√‘‡√‘Ë¡°“√„™â ¡°“√≈—°…≥–π’È µàÕ
¡“ Ward R W (1982) Asymmetry in retail, wholesale and shipping point pricing for fresh vegetables, American Journal of Agricultural Economics 62:205-212 ‰¥â‡æ‘Ë¡ lag ‡¢â“‰ª„π
 ¡°“√ ‡æ◊ËÕ∑¥ Õ∫º≈°√–∑∫ – ¡ ·≈–«‘‡§√“–Àå§«“¡√«¥‡√Á«¢Õß°“√ àßºà“π ·≈–¡’°“√„™âÕ¬à“ß·æ√àÀ≈“¬„π°“√∑¥ Õ∫ asymmetry ‚¥¬‡©æ“–„π√“§“ ‘π§â“‡°…µ√ ·≈– Kochar A (1999)
Smoothing consumption by smoothing income: Hours-of-work responses to idiosyncratic agricultural shocks in rural India, The Review of Economics and Statistics 81(1):50-61 ‰¥â
‡æ‘Ë¡µ—«·ª√Õ◊Ëπ‡¢â“‰ª„π ¡°“√‡æ◊ËÕ§«“¡ ¡∫Ÿ√≥å¢Õß specification

2 °“√«—¥§«“¡µ÷ßµ—«¢Õß‡»√…∞°‘® (economic slack)  ª°µ‘®–„™â output gap
3 F-statistic =  [(RSS

R
-RSS

U
)/q] /  [ RSS

U
/(T-k)] ‚¥¬∑’Ë RSS

R
 ·≈– RSS

U
 À¡“¬∂÷ß Residual Sum of Squares ®“° ¡°“√∑’Ë¡’·≈–‰¡à¡’¢âÕ®”°—¥ (restrictions) ‡™àπ°”Àπ¥„Àâ§à“ —¡ª√– ‘∑∏‘Ï 2

µ—«‡∑à“°—π) µ“¡≈”¥—∫ ·≈– q, T ·≈– k À¡“¬∂÷ß ®”π«π¢âÕ®”°—¥ ®”π«π¢âÕ¡Ÿ≈ (number of observations) ·≈– ®”π«π¢Õß —¡ª√– ‘∑∏‘Ï∑’Ëª√–¡“≥°“√ (√«¡ intercept) ÷́Ëß critical value
(significance level 5%) „π°√≥’π’È®–‡∑à“°—∫ 3.97 (q = 1 (T-k) = 75)
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1. „™â¢âÕ¡Ÿ≈√“¬‡¥◊Õπµ—Èß·µà¡°√“§¡ 2543 ∂÷ß ‘ßÀ“§¡ 2549
2. µ—«‡≈¢∑’Ë· ¥ß§◊Õ§à“ —¡ª√– ‘∑∏‘Ï µ—«‡≈¢„π«ß‡≈Á∫§◊Õ§à“ p-value
3.∆CPIsa ∆COREsa ∆TRANSsa ∆oilsa ∆farmsa ∆avgearnsa ∆MPIsa §◊Õ

First difference ¢Õß¥—™π’√“§“ºŸâ∫√‘‚¿§∑—Ë«‰ª ¥—™π’√“§“ºŸâ∫√‘‚¿§æ◊Èπ∞“π ¥—™π’
√“§“À¡«¥§à“‚¥¬ “√ ¥—™π’√“§“πÈ”¡—π§â“ª≈’°„πª√–‡∑» ¥—™π’√“§“æ◊™º≈‡°…µ√
Õ—µ√“§à“®â“ß‡©≈’Ë¬ (∫“∑) À“√¥â«¬ 100 ·≈–¥—™π’º≈º≈‘µÕÿµ “À°√√¡·≈–· ¥ß
‡©æ“–§à“ —¡ª√– ‘∑∏‘Ï∑’Ë¡’π—¬ ”§—≠ ·≈–‡§√◊ËÕßÀ¡“¬∂Ÿ°µâÕß ¬°‡«âπ√“§“πÈ”¡—π

4. „™â MPIsa ‡ªìπ proxy ¢Õß output gap

µ“√“ß∑’Ë 1 : º≈®“° ¡°“√

º≈°“√∑¥ Õ∫ APT ¢Õß‡ß‘π‡øÑÕ‰∑¬

®“°°“√„™â ¡°“√≈—°…≥–¢â“ßµâπ„π°“√∑¥ Õ∫ APT ¢Õß‡ß‘π‡øÑÕ‰∑¬ ‚¥¬„™â¢âÕ¡Ÿ≈√“¬‡¥◊Õπ  “¡“√∂ √ÿª‰¥â«à“ °“√ àßºà“π
¢Õß√“§“πÈ”¡—π√–À«à“ß¢“¢÷Èπ·≈–¢“≈ß‰ª¬—ßÕ—µ√“‡ß‘π‡øÑÕ∑—Ë«‰ªπ—Èπ ‡∑à“°—π °≈à“«§◊Õ β1

+ = β1
› ‚¥¬∑’Ë°“√ àßºà“π®–‡°‘¥¢÷Èπ∑—π∑’ °≈à“«§◊Õ ∆cpisat

®–ª√—∫µ—«µ“¡ ∆oilsat ‚¥¬∑’Ë lag µà“ßÊ ‰¡à¡’º≈Õ¬à“ß¡’π—¬ ”§—≠ „π à«π¢ÕßÕ—µ√“‡ß‘π‡øÑÕæ◊Èπ∞“ππ—Èπ æ∫«à“ β1
› ¡’§à“‡ªìπ≈∫  «π∑“ß°—∫

 ¡¡µ‘∞“π·≈–‰¡à¡’º≈Õ¬à“ß¡’π—¬ ”§—≠ ‰¡à«à“®–‡ªìπ„π™à«ß Period ≈à“ ÿ¥À√◊Õ Lag ¢≥–∑’Ë β1
+ ¡’º≈Õ¬à“ß¡’π—¬ ”§—≠µàÕÕ—µ√“‡ß‘π‡øÑÕæ◊Èπ∞“π

„π™à«ß Period≈à“ ÿ¥‡∑à“π—Èπ ´÷Ëß°ÁÀ¡“¬§«“¡«à“ °“√ª√—∫µ—« Ÿß¢÷Èπ¢Õß√“§“πÈ”¡—π„π Period ≈à“ ÿ¥‡∑à“π—Èπ ∑’Ë®– àßºà“π‰ª¬—ßÕ—µ√“‡ß‘π‡øÑÕ
æ◊Èπ∞“π ¢≥–∑’Ë°“√ª√—∫≈¥≈ß¢Õß√“§“πÈ”¡—π°≈—∫‰¡à¡’º≈µàÕÕ—µ√“‡ß‘π‡øÑÕæ◊Èπ∞“πÕ¬à“ß¡’π—¬ ”§—≠ ∑—Èßπ’È µ—«·ª√∑’Ë¡’º≈¡“°∑’Ë ÿ¥µàÕ°“√ª√—∫

∑’Ë¡“:  ”π—°¥—™π’‡»√…∞°‘®°“√§â“ °√–∑√«ßæ“≥‘™¬å §”π«≥‚¥¬∏π“§“√
·Ààßª√–‡∑»‰∑¬

¿“æ∑’Ë 1 °“√‡ª≈’Ë¬π·ª≈ß¢Õß√–¥—∫√“§“„πÀ¡«¥§à“‚¥¬ “√ “∏“√≥–

‡∑’¬∫°—∫À¡«¥Õ◊ËπÊ
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µ—«¢ÕßÕ—µ√“æ◊Èπ∞“π§◊Õ Lag ∑’Ë 2 ·≈– 3 ¢Õßµ—«‡Õß „π¢≥–∑’Ë
Õ—µ√“‡ß‘π‡øÑÕ∑—Ë«‰ª‰¡à‰¥â∂Ÿ°Õ∏‘∫“¬‚¥¬ Lag ¢Õßµ—«‡ÕßÕ¬à“ß¡’π—¬
 ”§—≠ · ¥ß«à“Õ—µ√“‡ß‘π‡øÑÕæ◊Èπ∞“π¡’§«“¡Àπ◊¥¡“°°«à“Õ—µ√“
‡ß‘π‡øÑÕ∑—Ë«‰ª (µ“√“ß∑’Ë 1)

°“√∑’ËÕ—µ√“‡ß‘π‡øÑÕæ◊Èπ∞“π¡’æƒµ‘°√√¡≈—°…≥–π’È§“¥
«à“πà“®–¡“®“°æƒµ‘°√√¡¢Õß√“§“„πÀ¡«¥§à“‚¥¬ “√ “∏“√≥–
‡ªìπ ”§—≠ ´÷Ëß¡’ —¥ à«π√âÕ¬≈– 6 ¢Õß¥—™π’√“§“ºŸâ∫√‘‚¿§æ◊Èπ∞“π
´÷Ëß®“°¿“æ∑’Ë 1 æ∫«à“ First Difference ¢Õß¥—™π’√“§“À¡«¥§à“
‚¥¬ “√¡’ Bias ¢“¢÷Èπ§àÕπ¢â“ß™—¥‡®π ·≈–‡¡◊ËÕ∑”°“√∑¥ Õ∫¥â«¬
 ¡°“√ æ∫«à“°“√ª√—∫µ—« Ÿß¢÷Èπ¢Õß√“§“πÈ”¡—π¡’º≈Õ¬à“ß¡’π—¬
 ”§—≠µàÕ°“√ª√—∫µ—«¢Õß¥—™π’√“§“À¡«¥§à“‚¥¬ “√ ∑—Èßº≈∑’Ë‡°‘¥
¢÷Èπ∑—π∑’ ·≈–º≈µàÕ‡π◊ËÕß – ¡®“° Lag ∑’Ë 1 ¢≥–∑’Ë°“√ª√—∫µ—«≈¥
≈ß¢Õß√“§“πÈ”¡—π‰¡à¡’º≈µàÕ°“√ª√—∫µ—«¢Õß¥—™π’√“§“À¡«¥§à“
‚¥¬ “√Õ¬à“ß¡’π—¬ ”§—≠ ·≈–¬—ß¡’∑‘»∑“ß∑’Ëº‘¥®“° ¡¡µ‘∞“π
 Õ¥§≈âÕß°—∫æƒµ‘°√√¡∑’Ëæ∫„πÕ—µ√“‡ß‘π‡øÑÕæ◊Èπ∞“π

®“°°“√»÷°…“¢â“ßµâπ  “¡“√∂ √ÿª‰¥â«à“ °“√ª√—∫µ—«
¢Õß√“§“πÈ”¡—π√–À«à“ß¢“¢÷Èπ·≈–¢“≈ß ®– àßº≈µàÕÕ—µ√“‡ß‘π‡øÑÕ
∑—Ë«‰ª„π√–¥—∫∑’Ë‡∑à“°—π  à«πÀπ÷Ëß‡ªìπ‡æ√“–πÈ”¡—π¡’º≈‚¥¬µ√ßµàÕ
Õ—µ√“‡ß‘π‡øÑÕ∑—Ë«‰ª ¥—ßπ—Èπ °“√∑’Ë√“§“πÈ”¡—π≈¥≈ßÕ¬à“ß¡“° ®÷ß àß
º≈„ÀâÕ—µ√“‡ß‘π‡øÑÕ∑—Ë«‰ª™–≈Õ≈ßÕ¬à“ß¡“°‡™àπ°—π ·µà ”À√—∫
Õ—µ√“‡ß‘π‡øÑÕæ◊Èπ∞“ππ—Èπ  ®–ª√—∫µ—«µ“¡°“√ª√—∫µ—«¢“¢÷Èπ¢Õß
√“§“πÈ”¡—π‡∑à“π—Èπ·≈–¡’§«“¡Àπ◊¥¡“°°«à“Õ—µ√“‡ß‘π‡øÑÕ∑—Ë«‰ª ‚¥¬
‡ªìπº≈®“°æƒµ‘°√√¡¢Õß√“§“À¡«¥§à“‚¥¬ “√‡ªìπ ”§—≠ Õ¬à“ß‰√
°Á¥’ °“√∑’Ë°√–∑√«ß§¡π“§¡‰¥âª√–°“»„Àâª√—∫≈¥§à“‚¥¬ “√
ª√–®”∑“ßµà“ß®—ßÀ«—¥ (∫¢ .) ·≈–Õ“®®–æ‘®“√≥“ª√—∫≈¥§à“
‚¥¬ “√√∂ª√–®”∑“ß„π°√ÿß‡∑æœ µàÕ‰ªπ—Èπ ®–∑”„ÀâÕ—µ√“‡ß‘π‡øÑÕ
æ◊Èπ∞“π™–≈Õ≈ßµ“¡°“√ª√—∫≈¥¢Õß§à“πÈ”¡—π·≈–Õ“®∑”„Àâº≈
 √ÿª„π à«π¢ÕßÕ—µ√“‡ß‘π‡øÑÕæ◊Èπ∞“π‡ª≈’Ë¬π·ª≈ß‰ª‰¥â

µ—«·ª√ X
 ¡°“√∑’Ë/µ—«·ª√ Y

 C

D+∆oilsa

D+∆oilsa (-1)

D-∆oilsa

D-∆oilsa (-1)

∆farmsa

∆avgearnsa (-2)

∆avgearnsa (-4)

∆MPIsa (-2)

∆COREsa (-2)

∆COREsa (-3)

∆TRANSsa (-2)

Adjusted R2

LM (2)

0.07 (0.09)

0.04 (0.00)

-

0.03 (0.02)

-

0.04 (0.00)

0.03 (0.04)

-

0.01 (0.09)

-

-

-

0.53

0.23 (0.79)

∆CPIsa

-

0.01 (0.00)

-

-0.00 (0.87)

-

-

-

0.01 (0.21)

-

0.23 (0.03)

0.16 (0.08)

-

0.32

0.33 (0.72)

∆COREsa

-

0.09 (0.03) 

0.07 (0.05)

-0.01 (0.92)

-0.02 (0.74)

-

-

-

-

-

-

0.24 (0.04)

0.23

0.84 (0.44)

∆TRANSsa 




