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�7&�%��  *, b��&� �,l' b���'hi� �+�F .� �0�� /��) , -�� .�
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 ��P�� c7�P�+ ��7&' *4 /�� *"F���hD' ��%� � /2d�  aT�O6�' � .��
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9   -�&6P �"��) U14 _�=�.�) � ���� Y��� *, -.�[ -��M�4
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�.�0�� � ���O�  ]29[ *%7�=� .� {�[&'�&P o�. �� ���W"�� �, -�

*W)� �, ��., *, �%��&' -���hD' ��
� ����� /��) -���X"� $ /P��
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�V�@ .� � ��1+��4 $ ��� ��(@ �+���1370  �'1387 *"P��� w��"+ .�+�

                                                
1. Klang Valley Region 
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��) .�"@. {�[&'   a�+�6�&+ � �06�� /.��.&P,  �  .�6+ ��6����   6,
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 ��"P�� .�&+�P ���.� � �+&0�� -���hD'     � �06�� /6��) 6, /2d�
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*P\ �� -.���� .�"@. *4 /��  a�+�6�&+ �, � ��� .� �0�� /��) -��

� �Z%, � �"W+ -�����.�      c7�6P�+ �6�7&' b6d�  T64 ��6(")� -���X"
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./�� �0�� /��) , -m+� /��)  
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� U��S� ^�� ��., �[��hD'    .� �06�� /6��) , -m+� /��)
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 �, .�F�,    a.�6) � �6��.�  &6\ 
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�l+� ��  /�V�P -�.�� *4 �����X"� -�, o�. ��� *4I(1)   *"6F�2+�)

2'� �� $ �� � (���I(0)  62'� �� *"F�2+�) $     �/6�� ��6F �6��C (W6V .�

7��%� $ aT�9 ����' �&@*,a.&V 1-tY∆ �I(0)     63�� -&6� �� .��"6��

 *W)� �&C)p( *,*+&#-� �� Y�;"+� 6��9 *4 �&F $    .� *67��%� 6� �T6P�

) ��3"��4( iid3  �E7 �I(0) ����� .�F�,  �6��, �.p-tYΠ   
6�+I(0)    �6' �6F�,

9.� $N�) ��3"�� ^C �� �3"F�2+�4(  62'. #� .�+&F ,�, $  ��'�6�Π 

�r  f+ .��&F *"@#:/�� .�), �� /7�� *� .� xF ��� �  

 .:7�r = n a.&V ��� .� *4 ��� $ .��, -���X"�Y �I(0)  ��"��

 ���;' ���� �.��, -�, n���� o�. �VAR ���X"� {=� .�./�  

 .Yr = 0 -���X"� �� ���� �=P n�4' ��� a.&V ��� .� *4 �

 .��,Y �.��+ �&9�   ��6�;' ���� �.��, -�, n���� o�. �VAR 

2'� b[�W' .� $���X"� ���./�  

 .e0 < r ≤ n-1 a.&V ��� .� *4 �r   -�6��X"� �� ���� �=P n�4'

 .��,Y  ��*, a.�62�   63��r   N6� .��6,2+�   o�. �� � �.�� �&69� �3"6F�

�+��&9N� -��.��, �.��, -�, ��� ���W"�� �3"F�2+��&F ]33[.4    
  

                                                
1. White Noise 

2. Vector Error Correction Model(VECM) 

3. Identical, Independent Distribution (iid) 

4. ��+��&9 o�. �, "1�, ����F� -�,- �&9 �k&���:].. ]34[.  
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LGDPPER 
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LTASHIL 
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70/2-  .��� A�0��- N��%' 7&@*"@��  83/1-  .��� A�0��- N��%' 7&@*"@��   
LURBANP 

95/1-  B� �+��, .��J� -�=P {=� .�  &��45%  97/2-  B� �+��, .��J� -�=P {=� .�  &��45%  

                EPD�U��S� a�2���� :  

5��F�� .�
 �0�+� � ���k� ���T��  

5. 1 .���0N�� ������ ��"��  
*, *, *9&' �,���� -�#.�4�� *4 ��O� �#S�� ��+��� -� -�� /���,

��� .���� -������� *+&#   �&6F /6���. �6��  67&J� $   � �6��X"� ���6���

����� ./��  � �� �F�+ /������    � ���6����+ � ���6��� �6�., -�, �.

1�. �&9� $  �0��  &��� �� ����6 &@N��%' 7*"@��1  ./�� ��F ���W"��

.��� _�=�.�) #� A /��4 _�=�.�) ��  &���*��.� �+��,~.
, ��F  6'

�[@ ��F�, $0H *, ��&9� �'.�2� 1�. $�� �. ����  ) ���69 .�&6F1( 

�X"� ������  &����0��  &��� k��� , �. �� -  N�6�%' 7&@    �61+ *6"@��

�� ��� .��� � ����1� *4 .&C� {=� *, x&,� ������  &��� .� ��&F

�X"�*, -��.�4.��� _�=�.�) ���� .� *"@. A�0�� -  N�6�%' 7&@  �� *6"@��

B� �+��, ���J� _�=�.�) -�=P {=� .�  &��45% B\&4   ��&6, 6'

,��,�[@ ��� $0H 1�. �&9� , ��2� $ ���� �.&����D'    � *6"@# .�6)

�X"� ����'����+ ��� -���� {=� .� �   x&6,� ���6���  &��� .� .��F�,

2'� b[�W' *, $�X"� ���*, -��.�4.��� _�=�.�) ���� .� *"@. A�0�� - 

N��%' 7&@B� �+��, ���J� _�=�.�) �� *"@��    -�6=P {=6� .�  &6��4

5% ~.
,,��, ��&, '�[@ ��� $0H 1�. �&9� , ��2� $  ��6F �. ����

�X"� ��� ��� -��2'� b[�W' .� �� $*, �� � ��� �'.�2�I(1) ��.��F�,  

5. 2 C�" < 7 �+�� �� :���� �k�� �J�5 &��  "�S�� .

%�3�
��AB �X�#�M
 - >A0�0�AB  

M��� 300U� .gV H�0�� H�" �� e08A� A` &��  

N� ��� ���;'��+��&9 �3"F�2+� -     B6� �.��6, g
�"6�� k&����&9
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