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ABSTRACT

The study of the analysis of factors affecting the export of automobiles
accessories and components in Thailand attempts to investigate the factors that affect the export
value of automobiles accessories and components, and to analyze both short-run and long-run
correlations of these factors, using annual economic reports during 1997-2011 of the top five
leading importers including Australia, Indonesia, Japan, Malaysia and Saudi Arabia. In so doing,
the study conducted (1) a Unit Root Test, (2) a Panel Cointegration Test, and (3) a Pooled Mean
Group Analysis.

The results of the study reveal that the variables including the export value of automobiles
accessories and components in Thailand, inflation rate of the importers, unemployment rate of the
importers, and number of populations of the importers were stationary at level or 1(0). Gross
Domestic Product and the exchange rate of the importers were stationary at 1" different. The
Panel Conintegration Test illustrated that all the variables were cointegrated at the 0.01

significance level.



Lastly, the Pooled Mean Group Analysis demonstrated that all the variables were
significantly positively correlated with the export value of automobiles accessories and
components except the number of population of importers that were negatively correlated with
the export value of automobiles accessories and components. For the study of the long-run
correlation, the study found that the variables of Australia, Indonesia and Saudi Arabia were
correlated with the export value of automobiles accessories and components in long-run.
In contrast, the variables of Japan and Malaysia were not correlated with the export value of

automobiles accessories and components in long-run.



