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ABSTRACT

This study has 2 purposes including 1) to study an effect of automobile tire export value to Thai
rubber price 2) to estimate Thai rubber price by ARIMAX approaching. The data that use in this
research are monthly secondary data from January 2006 to December 2015, 120 observations in
total. The data include Thai rubber price, crude oil price, block rubber production quantity and
automobile tire export value. The study test Unit root by approaching Augmented Dickey-Fuller test
(ADF) and found that all variables are stationary at First Difference (I(1)) because calculated ADF

are statistically less than critical value at Order of Integration: First Difference (I(1)).

The result can be explain that crude oil price statistically influence to Thai rubber price at 99%
confidence level. However, block rubber production quantity and automobile tire export value do
not have any impact over Thai rubber price. Therefore, the study can forecast rubber price for
6 month periods from November 2015 to April 2016 and there are 54.5209, 56.9698, 58.6484,

60.0080, 61.2056 1181$62.2982 baht per kilogram respectively.



