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The Estimation of Thai Jasmine Rice Export Value by ARIMAX Method
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ABSTRACT

This study aims to estimate Thai jasmine rice export value by approaching
ARIMAX Method, Thai Baht — US Dollar Exchange and Inflation are considered to be
explanatory variables. The data are monthly from January 2002 to December 2015, 168
observations in total. The study found that data have unit root at level(0) so that the
first different method is needed in order to adjust data to be stationary. Hence, ARIMAX
((1,12)1,1) is the most appropriate model to explain relationship between variables by
obtained the lowest BIC. Regarding to Autocorrelation Checking, the model has no
Autocorrelation problem so that it could be used to estimate relationship between
variables. The estimation result can be illustrated that Thai Baht — US Dollar Exchange
statistically impacted over Thai jasmine rice export value which mean if an exchange
rate become weak, the export value would increase. On the other hand, an inflation

does not seem to have any influence to Thai jasmine rice export value. Therefore, the
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chosen model is approached to estimate Thai jasmine rice export value for next 8
months in the future and found that actual and forecast value are likely closed. The

calculated RMSE is extremely lower than other model as a consequence.

Key Words: Export Value, Jasmin Rice, Estimation, ARIMAX method

o

fauazanuddny
UszwalneiulszsmanyasnssutaznisinensniolduorBnnanvesaulng Fud
deonynanisnuasvadlng iy $17 s1ewns dudrdeuds $1lne Sosuazurduihsiu udu
fehudadeldindnduaudmdnfiaddedediuiusandlneuasduiienldilan@dna
\ATugRanITInEns, 2558) d1aiuszmalnedsoenlduitnavensd damendgusiil $1au8
¥ 100 %A11819 5 % Frawmiler G1ails 1usu Usemaddseeniidrdny 5 drviulaud ne
Suiie Beauny Unianiu uazganizeining lunisiisuiisuuiinadseendniiddnues
Jsematdsoon 5 ddutursiuinussmaiiiuunudiesndniiddnyldun ne duifouas
ReAuy

[y

M13197 1 WIguiguuTuinadseantveslsemagdeaniidifsy 5 a1y

Uszind WY ATUAUDIIES
W.A. 2555 W.A. 2556 W.A. 2557 W.A. 2558
ne 6.97 7.05 10.97 9.79
duULAeY 10.65 10.57 10.81 10.23
LYAUIY 7.73 6.75 6.46 6.61
Unfaanu 3.65 3.43 3.32 3.91
AU3gOLNTNN 3.33 3.40 3.20 3.61

a1 : aunaugdseandilneg, 2558

yarnandseandmenszdlne 10 Susuusniidrdgliun  Ju ansgouidnn luise
wily WaUTud wensnile deans Inedtas wualde uawesu aua1du luln.a. 2557 Uszine
Insdseendgadusudui 1 fuad 174,853 v vide 5,439 dnwSeyanigenini e
Wisuisuiutiadeafuvestna. 2556 sounlull n.a. 2558 Usenalne Sugapdodiuuys
yamsmanaly Tneuszimaduidonarsundugdseentnsusuniaunu

NnadRnIsdseaningEnined w.m.2545-2558 iileUsuifisudndruganinisdseen
drmonngatuyarinisdsendiimunagfiuifdnduiiiugdulunsiasTidu Tn.a.2546
dndhuyarinienuyaded nitunsiniusesay 40.81 Seannndnd w.a 2545 fiflausiaiy
27.17 uarluln.a.2558 dndrugadrdiaveunsddednimuainiuiosas 33.83 Failen



UINAIUN.A.2557 ARANNIAU 29.83 wanaliiuind1iveunsaiduduainunsnininulan
WY kazyinlinmsiunisaseand i lnedundeuluiialan

Tudw.a. 2559 Uszinalnedeeandraludmaadenansiudunitdesay 85 veauTuu
nsdsoantiavan Genguueninudunarad vy fianvesuszmelnedaduuiiudionn
4.73 &usu dndrufesay 48.3 luvaziinandusuiiaosedrieidedlisuny fusonnans i
USunaudeeenil 3.61 dudu dndiudosas 36.9 diunainsus Tdndrunisdeeenliuin 3
1un Uszimelugiaeeinniidndiusgiienas 5.8 glsuiidndrusgiienas 3.9 ledeiile
warduqiidndiuegfisesas 1.8 @uauddoondnlng, 2559) willuuldiuanasand w.a.
2558 ¥ilianasguazienvuiifertesiunisdseaniminedessiufiofuimunulouieiile
ulalfaniunisaidrunisdeoandilne Tasangdanenuzalvelinduuilandudnads
fatudedpsdinslidogauaranuiufionnynaiadiulunmsiienginasmuumidlums
uiladgmluadsdl Mremauadinanginuiinnuaulanisnensaiyasinisdeand1ivon
uzdlagliuudiastesuund faazannsamanudiiusseninsiulsdaseihiane wag
thwansiesesiilaluinisnensaiyarinisdseendiesnzalvefielimiissnuniaiy
wazHadseantInglamildlunsnaununisndawazwisunisdmiunisdeeen

o/

nUsTaIRURINISAne

WBNEINTAINTEIDNVBITNINBULLE e

YDULUAVDINITANE

(%

TunsEnwaselidnuiua

Y

nsdeeendniventzdlingvinty Tlaviudwainisdieen

A
flutoyanivgisemeulugisfounnsiau wea. 2545 &9

¥ .:4' 1% a o
F1Usgiandu q Jeyaimiunl
-:4 ) o & % 1Al o o w a
LABUSUAL W.A. 2558 HY19dU 168 Yoya WiaINNIYDIT0YaINEIUNNUATYFNINILNYAS
ToyagnT AN UasUAIRNUINAUAARSANSTaLNSNT Wagdns1lduWlaan 910 Datastream

TurInAUNNIIAUN.A. 2545 DUABUSUINAL W.A. 2558

ASnsAnw

nsAnwluasslleisnsnensalyaratamtinszesduniels ARIMAX dn1simuadiuys
auldun yarnsdseent1iventsdvesseinalng (EXP) uazfmundiulsdaselawn dns

wandguRuuinseRuneadnfanigelsni (EXC) uay dnmtuilevesUsenalny (IF)

EXP = f (EXC, IF) (1)
Taeil
EXP Ao yadinsdeendiveuzdvedlne
EXC  flo $nsuaniUdsu mise vwideneadfanigewin
IF Ao dnsRuiavasUssinalne



aunsntglunisdnw

EXP, = Y1y EXPe_y + Y7L Bigr—i + Xiomy VilEXCe + X, 8,1F, + & (2)

(% (%
[ o [

MsAneIelunSItTvunaudIT1sAnw fedl

1) AuumAEdANTIANT -edeyaresiiiUskiasi N NsAWIMMAEDTA
w3001 1A Atede dudesuunnsgiu smunn-desdign wlelmsudnvazvesyndeya
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