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ABSTRACT

The objective of this study is to study the relationship between import value and
tariff of electronic products by cointegration method. This study utilizes 120 monthly data of
import value and import tariff of electronic products collected by Customs Duty in the Northern
Region Industrial Estate (Lamphun) during 10 fiscal years during October, 1995 to September,
2005.

The augmented Dickey-Fuller (ADF) test is employed to test unit root of those
variables. It is found that both variables are identified as non-stationary data and have order of
integration as I(1).

The cointegration test is also applied to test long-run relationship. The results show
that the residuals are stationary and have order of intergration as I(0). It implies that both
variables are in the long-run equilibrium relationship. Also, the results of Error-Correction Model

indicate that both variables have two-way relationship, both in the short run and the long run.





