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ABSTRACT

This research aims to study the Factors Affecting Thai Tapioca Starch Export Volume to Japan using
annual data from 1988 to 2022. The data was tested using the Linear Regression Analysis, the Unit Root
Test, the Cointegration Test, and the Granger Causality Test. The findings show that independent variables,
such as Thailand's labor productivity, the number of farming households, the cultivated and harvested
areas, average yield per cultivated and harvested area, the exchange rate between Thailand and Japan,
Japan's GDP, Thailand’s tapioca starch export prices, farmers’ selling prices, exports to China, and rainfall,
have Cointegration with Thai tapioca starch exports to Japan. Additionally, the Granger Causality Test,
found that Thailand's labor productivity and exports to China are key factors influencing exports to Japan.
In particular, an increase in labor productivity boosts production efficiency, resulting in higher output and
lower costs, which leads to increased exports to Japan. However, when large amounts of tapioca starch

are exported to China, the resources available for export to Japan may decrease.
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o At Level First Difference
a3 ADF-statistics Prob. NaN1INAEaU ADF-statistics Prob. NaN1INAgEaUY
EXVJP -7.1006 0.0002%** stationary -5.7393 0.0020%** stationary
LAB -0.9099 0.7556 non-stationary -3.5983 0.0207** stationary
HOU -0.6045 0.8350 non-stationary -2.9033 0.0764* stationary
CVA -1.0066 0.7397 non-stationary -5.5750 0.0001*** stationary
HVA -1.3488 0.5953 non-stationary -5.8792 0.0000*** stationary
PDC -1.2212 0.6426 non-stationary -5.6544 0.0005%** stationary
PDH -1.4029 0.5693 non-stationary -6.1970 0.0000%** stationary
AER -1.8061 0.3714 non-stationary -4.9680 0.0003*** stationary
GDPJP -3.1769 0.0305** stationary -3.9372 0.0048%** stationary
P -0.4345 0.8884 non-stationary -6.7585 0.0000%** stationary
PF 0.3408 0.9727 non-stationary -3.2243 0.0374%** stationary
EXVCN -1.3442 0.5689 non-stationary -3.4735 0.0339%** stationary
RF -4.6139 0.0008*** stationary -5.7904 0.0000%** stationary
NUBLYR): o Jgiutludfy  0.01
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21AAN597 1 LanaNanIINAgey Unit Root A5edy Level wudn #auUs EXVIP GDPIP way RF &
Snwardls Turuediduusdy q Sanwarlits fafulsfoshdayalioglusunamedduil 1 (At First Difference)
uazMAZBU Unit Root 8nASa uagkan svindey Unit Root sz First Difference wuth fauusyniaiidnuaseila

Supeusiollazyhnsagey Residual (e,) vesaunsiivssanaan idnvasimiell Tngllldrmad
uay time trend &A1 Residual (e,) Tdnwardlanansin aunisdanan fanuduiudiBsgasnmszozen Fald
HANTIde fadl

A13197 2 HANIINAABUAIINTIYDITBYaYRY Residual (ey) Y03R3UBaATE M35 Unit Root N5¥AU First

Difference
fauls ADF-statistics Prob. NAN1INAGDY
€D(LAB) -5.1685 0.0021*** stationary
€p(HoU) -8.7363 0.0001%** stationary
€p(cva) -8.2430 0.0002%** stationary
€p(HVA) -8.4832 0.0001*** stationary
€p(pPDC) -1.2626 0.0003*** stationary
€p(PDH) -6.7298 0.0005*** stationary
€D(AER) -5.3598 0.0017%* stationary
€p(GDPJP) -5.7040 0.0013%* stationary
€p(p) -7.6184 0.0001%** stationary
€p(PF) -5.5637 0.00014%** stationary
€D(EXVCN) -10.8481 0.0000*** stationary
€D (RF) -8.0169 0.0002%** stationary
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A137°97 3 NanN1IVAEDU Granger Causality Test

Null Hypothesis F-statistics Prob. WaN1INAEIU
Ho: LAB does not Granger Cause EXVJP 3.6633 0.1048* LAB Lﬁummjaa EXVJP
Ho: EXVJP does not Granger Cause LAB 1.1359 0.3920 EXVJP VLN’L‘@‘IJLW]‘UEN LAB
Ho: HOU does not Granger Cause EXVJP 0.0985 0.9079 HOU 13,J'L°ﬁw,wyuad EXVJP
Ho: E XVJP does not Granger Cause HOU 0.4084 0.6851 EXVIP 13,J'L°ﬁw,‘1/i@“uaﬂ HOU
Ho: CVA does not Granger Cause EXVJP 0.0267 0.9738 CVA lﬁLﬂuLwaﬁuaﬁ EXVJP
Ho: EXVJP does not Granger Cause CVA 0.3502 0.7205 EXVJP laJ'L‘flumGruaﬂ CVA
Ho: HVA does not Granger Cause EXVJP 0.0626 0.9400 HVA 13,J'L°ﬁw,wyuad EXVJP
Ho: EXVJP does not Granger Cause HVA 0.3761 0.7045 EXVJP laJ'L‘flumGruaﬂ HVA
Ho: PDC does not Granger Cause EXVJP 0.1477 0.8663 PDC VLN’L‘@‘IJLW]‘UEN EXVJP
Ho: EXVJP does not Granger Cause PDC 0.9501 0.4467 EXVJP laiLfJumsmad PDC
Ho: PDH does not Granger Cause EXVJP 0.0066 0.9935 PDH 13,J'L°f]ul,wa°uaﬂ EXVJP
Ho: EXVJP does not Granger Cause PDH 0.8736 0.4727 EXVJP laJ'L‘flumGruaﬂ PDH
Ho: AER does not Granger Cause EXVJP 1.5276 0.3035 AER IJJ'L?QJULMQSUEN EXVJP
Ho: EXVJP does not Granger Cause AER 1.2912 0.3531 EXVJP 13,J'L°ﬁw,‘1/i@“uaﬂ AER
Ho: GDPJP does not Granger Cause EXVJP 0.6011 0.5835 GDPJP lﬂLﬂuma‘um EXVJP
Ho: EXVJP does not Granger Cause GDPJP 2.3701 0.1888 EXVJP lﬂLﬂuma‘um GDPJP
Ho: P does not Granger Cause EXVJP 0.0216 0.9787 P hju"]w,wruaq EXVJP
Ho: EXVJP does not Granger Cause P 1.4165 0.3255 EXVJP iﬂLﬁuLMQ"Uaﬁ P
Ho: PF does not Granger Cause EXVJP 0.1684 0.8496 PF laJLflumqsuaq EXVJP
Ho: EXVJP does not Granger Cause PF 0.6456 0.5631 EXVJP lﬂLﬂuma‘um PF
Ho: EXVCN does not Granger Cause EXVJP 5.0998 0.0621* EXVCN L‘f]um&;‘uaﬁ EXVJP
Ho: EXVJP does not Granger Cause EXVCN 0.9696 0.4407 EXVJP lﬁLﬂum&]‘Uaﬂ EXVCN
Ho: RF does not Granger Cause EXVJP 0.1158 0.8930 RF laJLflumqsuaq EXVJP
Ho: EXVJP does not Granger Cause RF 1.9571 0.2356 EXVJP laJ'L‘fJummJaﬂ RF
NUBLYR): o Jgiutludfy  0.01
** {lszdutivdingy  0.05
*  fszdutiedidgy  0.10
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