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An Analysis of Relationship for ASEAN Index, China and Hong Kong
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ABSTRACT
This study aims to analyze and predict the index fluctuation of Thailand and ASEAN
countries (Indonesia, Philippine, Singapore, and Malaysia), China and Hong Kong due to time
managed by Thai political party. This study aims to find the relation of each variable in each state
by applying the Markov-Switching Vector Autoregressive Model (MS-VAR).........ccccoceurinnee.
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