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Null Hypothesis: ERROR has a unit root
Exogenous: None
Lag Length: 4 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.824245 0.0004
Test critical values: 1% level -2.632688
5% level -1.950687
10% level -1.611059
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US GDP CPIF FX SHRIMP
Semi-Annual
(Billion of USD) (%) (THB/USD) (Million of Baht)

1991/S1 5,921.10 71.96 25.43 2,873.61
1991/S2 6,063.10 71.20 25.55 4,430.17
1992251 6,242.95 72.03 25.46 4,100.82
1992/S2 6,441.65 72.16 25.30 4,896.04
1993/S1 6,583.60 73.56 25.32 4,677.39
1993/S2 6,751.05 74.04 25.27 7,154.95
1994/S1 6,980.30 75.36 25.27 6,380.00
1994/S2 7,190.00 76.49 24.98 9,399.54
1995/S1 7,331.75 78.14 24.77 5,724.79
1995/S2 7,497.50 78.63 25.01 7,791.29
1996/S1 7,719.10 80.37 25.25 4,926.27
1996/S2 7,957.85 82.25 25.38 7,146.03
1997/S1 8,206.90 83.05 25.86 5,128.53
1997/S2 8,457.80 83.62 36.78 9,327.35
1998/S1 8,649.60 84.54 43.66 9,941.30
1998/S2 8,937.35 85.28 38.95 10,618.09
1999/S1 9,200.60 86.30 37.06 7,615.08
1999/S2 9,506.40 86.76 38.52 12,030.09
2000/S1 9,829.30 87.85 38.10 12,254.71
2000/S2 10,073.65 89.08 42.12 16,835.59
2001/S1 10,233.20 90.76 44.26 12,348.26
2001/S2 10,339.15 91.95 44.60 14,859.26
2002/S1 10,550.30 92.69 43.23 7,278.20
2002/S2 10,734.30 92.39 42.69 8,212.47
2003/S1 10,948.25 93.62 42.47 8,027.27
2003/S2 11,336.10 95.44 40.50 10,614.62
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US GDP CPIF FX SHRIMP
Semi-Annual
(Billion of USD) (%) (THB/USD) (Million of Baht)
2004/S1 11,687.80 97.47 39.69 6,015.61
2004/S2 12,074.70 98.75 40.75 8,911.42
2005/S1 12,448.15 99.64 39.30 7,252.47
2005/S2 12,828.60 100.36 41.14 12,805.91
2006/S1 13,265.65 101.34 38.68 9,127.47
2006/S2 13,532.20 102.18 37.08 13,620.68
2007/S1 13,898.85 104.85 35.06 7,743.60
2007/S2 14,224.75 107.23 33.94 10,668.74
2008/S1 14,400.10 110.69 32.31 7,545.64
2008/S2 14,338.05 114.97 3431 13,281.06
2009/S1 14,042.10 114.25 34.98 8,268.99
2009/S2 14,196.00 112.46 33.59 12,447.27
2010/S1 14,512.55 113.56 32.59 8,950.46
2010/S2 14,807.75 113.91 30.79 14,710.61

ﬁm : Bureau of Economic Analysis of the U.S. Department Commerce. (2011). Current-Dollar
and "Real” Gross Domestic Product. Retrieved February 14, 2011, from http://www.bea.gov/
national/xls/gdplev.xls

Organisation for Economic Co-Operation and Development. (2011). Consumer Prices
(MEI). Retrieved February 14, 2011, from http://stats.oecd.org/Index.aspx#

susuralsemeng. (2554). saTman/agunasuessMTIGIYe. AuduIud
14 Qumﬁuﬁ 2554, 910 http://www.bot.or.th/Thai/Statistics/FinancialMarkets/ExchangeRate/
Pages/index.aspx

ATENTININNYS. (2554). HARMONIZE SYSTEM : EXPORT. ﬁuﬁ’u"i’u‘ﬁ 14 qumﬁuﬁ

2554, 910 http://www?2.ops3.moc.go.th/hs/export monthly/#
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M135199 2: Yeyadmisumslszurananedna

(Dummy) (Woyagnuauilu Log g1u 10)
Semi-Annual AD CPIF FX SHRIMP
1991/51 0 1.857091 1405346 3.458428
1991/52 0 1.852480 1407391 3.646420
1992281 0 1.857513 1405858 3.612871
1992/S2 0 1.858297 1403121 3.689845
1993/S1 0 1.866642 1403464 3.670004
1993/52 0 1.869466 1402605 3.854607
1994/S1 0 1.877141 1402605 3.804821
1994/S2 0 1.883605 1397592 3.973107
1995/S1 0 1.892873 1393926 3.757760
1995/S2 0 1.895588 1398114 3.891609
1996/S1 0 1.905094 1402261 3.692518
1996/S2 0 1915136 1404492 3.854065
1997/S1 0 1.919340 1.412629 3.709993
1997/S2 0 1.922310 1.565612 3.969758
1998/S1 0 1.927062 1.640084 3.997443
1998/S2 0 1.930847 1.590507 4.026046
1999/S1 0 1.936011 1.568905 3.881674
1999/52 0 1.938320 1.585686 4.080269
2000/S1 0 1.943742 1.580925 4.088303
2000/S2 0 1.949780 1.624488 4226228
2001/S1 0 1.957894 1.646011 4.091606
2001/S2 0 1.963552 1.649335 4171997
2002/S1 0 1.967033 1.635785 3.862024
2002/S2 0 1.965625 1.630326 3.914474
2003/S1 0 1.971369 1.628082 3.904568
2003/S2 0 1.979730 1.607455 4.025904
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(Dummy) (Woyagnuauilu Log g1u 10)
Semi-Annual AD CPIF FX SHRIMP
2004/S1 0 1.988871 1.598681 3.779280
2004/S2 1 1.994537 1.610128 3.949947
2005/S1 1 1.998434 1.594393 3.860486
2005/S2 1 2.001561 1.614264 4.107410
2006/S1 1 2.005781 1.587486 3.960350
2006/S2 1 2.009366 1.569140 4.134199
2007/S1 1 2.020568 1.544812 3.888943
2007/S2 0 2.030316 1530712 4.028113
2008/S1 0 2.044108 1.509337 3.877696
2008/S2 0 2.060585 1.535421 4123233
2009/S1 0 2.057856 1.543820 3.917452
2009/S2 0 2.050998 1.526210 4.095074
2010/S1 0 2.055225 1.513084 3.951845
2010/S2 0 2.056562 1488410 4.167631
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Dependent Variable: SHRIMP

Method: Least Squares

Date: 03/18/11 Time: 00:04

Sample: 1991S1 2010S2

Included observations: 40

Variable Coefficient Std. Error t-Statistic Prob.

C 0.604401 0.638773 0.946191 0.3504

AD -0.047111 0.059308 -0.794340 0.4322

CPIF 1.022000 0.384843 2.655624 0.0117

FX 0.867909 0.264634 3.279657 0.0023
R-squared 0.519920 Mean dependent var 3.917450
Adjusted R-squared 0.479913  S.D. dependent var 0.173760
S.E. of regression 0.125310  Akaike info criterion -1.221407
Sum squared resid 0.565297  Schwarz criterion -1.052519
Log likelihood 28.42813  F-statistic 12.99583
Durbin-Watson stat 1.746754  Prob(F-statistic) 0.000007




{ a 1
A5 4: HANTANTIZHAN Heteroskedasticity

White Heteroskedasticity Test:

F-statistic 0.203991  Prob. F(5,34) 0.958564
Obs*R-squared 1.165000  Prob. Chi-Square (5) 0.948191
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Sample: 1991S1 201052
Included observations: 40
Collinear test regressors dropped from specification
Variable Coefficient Std. Error t-Statistic Prob.
C 3.249674 4.932050 0.658889 0.5144
AD -0.003671 0.008530 -0.430385 0.6696
CPIF -2.241445 4.483474 -0.499935 0.6203
CPIF~2 0.572695 1.138389 0.503075 0.6182
FX -1.403944 2.412924 -0.581843 0.5645
FX"2 0.469949 0.792613 0.592910 0.5572
R-squared 0.029125  Mean dependent var 0.014132
Adjusted R-squared -0.113651  S.D. dependent var 0.016858
S.E. of regression 0.017790  Akaike info criterion -5.082853
Sum squared resid 0.010761  Schwarz criterion -4.829521
Log likelihood 107.6571  F-statistic 0.203991
Durbin-Watson stat 2.231471  Prob(F-statistic) 0.958564
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A15190N 5: HANINATOUAT White Augmented Dickey-Fuller test

Null Hypothesis: ERROR has a unit root

Exogenous: None

Lag Length: 4 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic

-3.824245 0.0004

Test critical values:

1% level

5% level

10% level

-2.632688
-1.950687

-1.611059

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(ERROR)

Method: Least Squares

Sample (adjusted): 1993S2 2010S2

Included observations: 35 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

ERROR(-1) -0.748362 0.195689 -3.824245 0.0006
D(ERROR(-1)) 0.283419 0.187249 1.513591 0.1406
D(ERROR(-2)) 0.491967 0.160408 3.066969 0.0046
D(ERROR(-3)) 0.016439 0.173408 0.094798 0.9251
D(ERROR(-4)) 0.453628 0.150196 3.020243 0.0051
R-squared 0.845812  Mean dependent var 0.006566
Adjusted R-squared 0.825254  S.D. dependent var 0.166370
S.E. of regression 0.069547  Akaike info criterion -2.362063
Sum squared resid 0.145104  Schwarz criterion -2.139870
Log likelihood 46.33610  Durbin-Watson stat 1.852125
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