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The Impact of Sugar Export Quantity in Brazil that Affect Sugar Export
Quantity in Thailand by ARIMAX Method
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AdAgy (4 A1) wensed, Usinansdsenn, thmiansey, ARIMAX
ABSTRACT

This research aim to study the impact of sugar export quantity in Brazil that affect
sugar export quantity in Thailand and to estimate sugar export quantity in Thailand by
ARIMAX Method. The data that use in this research are monthly secondary data from January
2006 to October 2016, 130 observations in total. The data include Thai sugar export quantity,
Brazil sugar export quantity, Baht exchange rate against US dollar and sugar price of global
market. The study test Unit root found that calculated ADF at Order of Integration: First
Difference (I(1)). The result can be illustrate that sugar price of global market have influence
over Thai sugar export quantity at 99% confidence level. However, Brazil sugar export
quantity and Baht exchange rate against US dollar do not have any influence over Thai sugar

export quantity. This research can forecast sugar export quantity in Thailand for 8 month



periods from November 2016 to June 2017 and there are 160.54, 155.84, 198.64, 205.05,
213.41, 207.70, 226.30 and 207.38 million kilograms respectively.
Key word (4 An): forecast, export quantity, sugar, ARIMAX
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