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Thailand’s Canned Tune Export Using Panel ARDL Method
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ABSTRACT

This research aim to investigate the relationship between Thailand’s canned Tuna
export and macroeconomic determinants, by using the panel ARDL method. Drawing on
quarterly data during the year 2005 to 2014 covering 40 quarters. This study examines
the data of canned tuna export in four major trade partner countries which are United
State, Australia, Japan and Canada. In this study, the data analysis involves a correlational
examination through an estimation of the panel ARDL method to determine the long-

run and short-run equilibrium relationship with macroeconomic variables.
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Unit root tests revealed that all variables are stationary at level difference and
first difference. This study found that the gross domestic product, the foreign currency
exchange and the foreign interest rate have great influence on the long-run equilibrium

relationship with the values of canned tuna exports from Thailand.
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A15199 1 Namiwmaaummﬁwaﬁa%a (Panel Unit Root Test)

Sl Nﬁﬂ'ﬁﬂﬂﬁ@UﬂTﬁJﬁlﬂ e
LLC IPS ADF PP
Y -6.86299 -5.51874 42.4764 35.7800 1(0)
(0.0000)** (0.0000)** (0.00000)** (0.00000)**
GDP -4.23827 -3.17044 23.8482 42.8449 (1)
(0.0000)** (0.0000)** (0.0000)** (0.0000)**
EXR -7.20852 -6.91132 54.5753 52.1404 (1)
(0.0000)** (0.0000)** (0.0000)** (0.0000)**
INR -2.99529 -3.09027 23.4204 16.1779 1(0)
(0.0014)** (0.0010)** (0.0029)** (0.0399)*
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M13199 2 HAN1TVAFBUANIENTUSYDITaYanI8Ts Pedroni Cointegration Test

Pedroni Residual S Significance Level for Rejection
Cointegration Test of the Null Hypothesis
Panel v — statistic -1.470318 0.9293
Panel rho — statistic -1.587464 0.0562*
Panel PP — statistic -4.810533 0.0000%*
Panel ADF - statistic -5.670197 0.0000**
Group rho - statistic -0.841251 0.2001
Group PP — statistic -5.374235 0.0000**
Group ADF - statistic -5.931372 0.0000%*
i 91nAIAILI
v “*eyalituddynsadafiszdu 0.01, *deyaiiifuddymsadafisesu 0.1
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A4 3 HANSNAABUANLFNNUSUDIUBYaAI8TS Kao Cointegration Test
t-Statistic Prob.
-4.378871 0.0000**

Kao Residual Cointegration Test

ADF - Statistic
f: 99nATFAUI

e *duddynisatiansedu 0.01

TunsAnwiassilvnanisneasuNnumilounuluisves Pedroni Test way Kao Test W
L

Jayalunsfnwiasitidiuiuedunados 39in1sveaeuieis Kao Test wangauninis

Pedroni Test

3. NaN1TUTEUIUAILUUINBDIAIUNTZUIUNIT Panel ARDL A1875 Pooled Mean Group
Estimator

NANISNAABUAINATZUIUNIT Panel ARDL A2875 Pooled Mean Group Estimator Tu
srgze1 WUl Jadedundndusiutasiuaigluuseinavesuseinadan (InGDP) 8ns1
wanUasy (INEXR) wazdmsinenite (nINR) fanuduiusiylufimnadeiduiuyadinis
dewandudyuinsyleseding Fapduuszansvesiinus SAwiiu 6.011903 1.022055 waw
1.320861 auadiu fiszdutudfynieada 0.01 fuwanslunsd 4

A998 4 HANIINAADUAIUNTZUIUNTT Panel ARDL a18735 Pooled Mean Group Estimator

Tusgazyn
Variable Coefficient Std. Error t-Statistic Prob.
(nGDP 6.011903 0.499013 12.04758 0.0000**
(NEXR 1.022055 0.204377 5.000828 0.0000**
(nINR 1.320861 0.139389 9.476049 0.0000**
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