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In this thesis, the researcher investigates the relationships between
exchange rates and the value of Thai exports.

To carry out this investigation, the researcher used quarterly secor dary
data from the period between the first quarter of 2000 to the fourth quarter of
2009.

The researcher subsequently analyzed the data collected through
applications of the technique of multiple regression analysis and the ordinary
least squares (OLS) method.

Findings are as follows:

The exchange rate (EXCH), the export price index (P), the gross

domestic product of the United States of America (Yus), and the gross

(5)
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domestic product of Japan (Yja) were found to be together explanatory of the
value of Thai exports (Exp) at 97.02 percent at the statistically significant
level of reliability of 99.99 percent.

The researcher also found that the exchange rate was inversely
correlated with the value of Thai exports at the statistically significant level
of reliability of 99 percent.

Furthermore, the researcher determined that the export price index (P)
and the gross domestic product of the USA (Yus) were directly correlated
with the value of Thai exports value at the statistically significant level of

reliability of 99 percent and 95 percent, respectively.
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