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MIN9

o ~q ¥ =
Yoyanly lumsan,

yasnmsaeeen’ Saswanldon’ Al GDP voutlszima  GDP velszinst
lasmad/  (Fwaeaans-  (Umeeasams-  dudeen’ ansgomsm’ fithu’ (A
e aniga) ansga) Govay)  (Awaeamianiya) avamsaniga)
Exp Exch P Yus Yja
1/2543 16,220.00 37.5972 89.34 9,709.50 4,889.20
22543 15,747.00 38.6096 91.04 9,949.10 4,731.00
3/2543 17,996.00 40.9378 94.60 10,017.50 4,556.90
4/2543 17,926.00 43.3011 9712 10,129.80 4,434.60
112544 16,016.00 43.1703 96.06 10,165.10 4,067.10
2/2544 15,625.00 45.3499 96.80 10,301.30 4,066.90
32544 15,950.00 44.9060 95.42 10,305.20 421040
4/2544 15,479.00 443013 93.35 10,373.10 3,796.30
112545 14,971.00 43.7015 91.92 10,498.70 3,775.60
2/2545 16,044.00 42.7506 92.68 10,601.90 4220.10
3/2545 17.481.00 42.0182 92.91 10,701.70 4,180.50
4/2545 17,596.00 433701 94.20 10,766.90 4,288.70
112546 18,014.00 42.7560 96.52 10,888.40 4,298.60
2/2546 18,774.00 42.1802 95.24 11,008.10 425140
3/2546 19,705.00 41.2690 94.49 11,255.70 4,608.00
4/2546 21,612.00 39.7334 93.57 11,416.50 4,851.20
1/2547 21,931.00 39.1663 93.56 11,597.20 5,062.40
22547 23,110.00 402207 96.93 11,778.40 4.810.00
3/2547 24,290.00 41.2531 100.55 11,950.50 4,813.70
42547 25,610.00 40.2498 100.53 12,144.90 5,140.50
12548 24,771.70 38.5662 98.46 12,379.50 4.949.70
2/2548 26,371.09 40.0405 103.93 12,516.80 4.840.60
3/2548 29,774.63 41.2869 108.68 12,741.60 4,760.50
4/2548 28,444.57 40.9871 108.77 12,915.60 4,595.00
1/2549 28,983.87 39.2882 105.78 13,183.50 4,611.00
2/2549 30,444.90 38.0707 105.06 13,347.80 4,791.30
3/2549 34,436.96 37.6430 104.34 13.452.90 4,665.20

4/2549 34,075.57 36.5262 100.68 13,611.50 4,647.30
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1519 9 (A9)

yamnsdeesn’ saswanfane  dwiism GDP ¥p31lsznet  GDP valszna
lasinad/  Ewaeams-  (mdeasaats-  dufeen’ ansgemsn’ ifu’ En-
e, ansya) ansga) (Govaz)  (Aweeaaianiza) eeaa1saniz)
Exp Exch B Yus Yja

1/2550 33,705.60 35.5442 100.12 13,789.50 4.754.90
2/2550 35,753.60 34.6471 100.44 14,008.20 4,556.90
3/2550 39,152.09 34.0075 98.60 14,158.20 4,886.80
4/2550 42,647.04 33.8740 101.30 14,291.30 5,037.90
1/2551 41,685.11 32.3743 100.26 14,328.40 5,652.60
2/2551 45,982.89 32.2494 105.37 14,471.80 5,280.40
3/2551 49,353.26 33.8319 112.74 14,484.90 5.215.40
4/2551 38,211.80 34.7976 108.67 14,191.20 5,937.20
1/2552 33,298.48 352913 108.83 14,049.70 5,188.80
2/2552 33,952.38 34.6777 109.53 14,034.50 5,477.20
3/2552 40,689.38 33.9152 110.54 14,114.70 5,877.60
42552 42,803.18 33.2589 111.76 14,277.30 5,707.40

v, 1 1 yarwazdSnaduieen, Tav sumsuiadsamelng, 25530, fuie
10 NINHYHIAY 2553, 91N http://www.bot.or.th/Thai/Statistics/EconomicAndFinancial/
ExternalSector/Pages/StatInternational Trade.aspx

2. Sasuanifaey, Tav sunmsuraszmelng, 2553e, fuie 10 nangian
2553, 911 http://www.bot.or.th/Thai/Statistics/FinancialMarkets/ExchangeRate/Pages/
StatExchangeRate old.aspx

3. awiimsauaznmaus w-eennSoudiey, Tao sumsuvialszma lne,
25539, ﬁ'mﬁa 10 NINHINY 2553, 910 http://www2 bot.or.th/statistics/ReportPage
.aspx?reportID=112&language=th

4. Stock Exchange of Thailand SET Index, by Bloomberg, 2010, Retrieved

November 9, 2010, from http://www.bloomberg.com/apps/quote?ticker=SET:IND
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M1319 10
HamsnageuRIEMsiaeaiosiign
Dependent Variable: EXP

Method: Least Squares

Date: 04/05/11 Time: 00:25

Sample: 2000Q1 2009Q4

Included observations: 40

Variable Coefficient Std. Error ¢ Statistic Prob.

G 13136.42 17273.05 0.760515 0.4520

EXCH -1178.965 290.7218 -4.055301 0.0003

P 320.6666 127.7226 2.510650 0.0168

LS 2.939960 0.742370 3.960236 0.0004

YJA -1.719403 1.465369 ~1.173859 0.2486
R squared 0.952781 Mean dependent var 27115.88
Adjusted R squared 0.947385 SD dependent var 10142.66
SE of regression 2326.524 Akaike info criterion 18.45861
Sum squared resid 1.89E+08 Schwarz criterion 18.66972
Log likelihood -364.1721 F statistic 176.5575
Durbin-Watson stat 1.083246 Prob. (F statistic) 0.000000
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A3 11

v & o
!lﬂﬂfyﬁ’? Autocorrelation 13N |
Dependent Variable: EXP
Method: Least Squares
Date: 04/05/11 Time: 00:36
Sample (adjusted): 2000Q2 2009Q4

Included observations: 39 after adjustments

Convergence achieved after 20 iterations

Variable Coefticient  Std. Error ¢ Statistic Prob.
€ -22294.35 32925.98 -0.677105 0.5031
EXCH -1010.529 507.4756 -1.991286 0.0548
P 639.2256 183.7866 3.478085 0.0014
YUS 2.208493 1.974110 1.118729 0.2713
YJA -0.492399 1.286315 -0.382798 0.7043
AR(1) 0.719467 0.125729 5.722361 0.0000
R squared 0.965891 Mean dependent var 27395.26
Adjusted R squared 0.960722 SD dependent var 10118.12
SE of regression 2005.267 Akaike info criterion 18.18558
Sum squared resid 1.33E+08 Schwarz criterion 18.44151
Log likelihood -348.6188 F statistic 186.8945
Durbin-Watson stat 1.441767 Prob. (F statistic) 0.000000

Inverted AR Roots 72
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AN 12
v & o
unilgyn1 Autocorrelation A5IN 2
Dependent Variable: EXP
Method: Least Squares
Date: 04/05/11 Time: 00:37
Sample (adjusted): 2000Q3 2009Q4
Included observations: 38 after adjustments

Convergence achieved after 41 iterations

Variable Coefficient  Std. Error t Statistic Prob.
C 19870.48  21234.05 0.935784 0.3566
EXCH -1309.787  331.2647 -3.953897 0.0004
P 379.3267  125.9395 3.011974 0.0051
YUS 2.357864  0.936591 2.517495 0.0172
YJA -1.772674  1.101852 -1.608813 0.1178
AR(1) 0.651744  0.165550 3.936850 0.0004
AR(2) -0.451003  0.159150 -2.833832 0.0080
R squared 0.970233  Mean dependent var 27701.79
Adjusted R squared 0.964472  SD dependent var 10068.75
SE of regression 1897.852  Akaike info criterion 18.09965
Sum squared resid 1.12E+08  Schwarz criterion 18.40132
Log likelihood -336.8934  F statistic 168.4042
Durbin-Watson stat 1.714988 Prob. (F statistic) 0.000000

Inverted AR Roots 33+ .591 .33 - .591
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