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1- Toda and Yamamoto

2- Pesaran, Shin and Smith

3- Portfolio Theory

4- Arbitrage Pricing Theory (APT)
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5- Modern Portfolio Theory(MPT)
1- Panetta, 2002, PP.417-450

2- Benchmark

3- Dividend Discounted Model
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5- Sheng, Yang and Shun, 2004, PP.139-153.
6-Ma and Kao, 1990, PP.441-449.
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1- Tahir and Abdul Ghani, 2003, P.2.

2- Hosseini, Zamri and Lai, 2011, PP.233-243.
3- Ali etal, (2010), PP. 312-319.

4- Al sharkas , (2004), PP.97-114.
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1- Davidson and MacKinnon, 1993,P.871.
2- Span

3- Bound Testing Approach

4- Unrestricted Error Correction Model
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1-Price of Light Oil
2- Augmented Dickey-Fuller Test
3- Philips-Perron
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Pongsak, Hoontrakul, Exchange Rate Theory: A Review, Discussion Paper, Sasin:GIBA,,(1999);
Chulalongkorn University, Thailand.
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