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Suchada Kaeoduang. (2010).The Facture That Influence The Price Of Rubber Smoked Sheet
No. 3 In Futures Market. Master’s Project, M.Econ. (Managerial Economics).
Bangkok: Graduate School, Srinakharinwirot University.

Project Advisor: Asst.Prof. Rawipan Saleepon.

This thesis examines difference factors that affect the price of third-grade
smoked rubber sheet on Thailand’s futures market. The research uses secondary
sources of the monthly serial type from Jan,2006 to August,2009 while using Log -
Linear Model. The independent variable are the price of third-grade smoked rubber
sheet in the F.O.B export market, the value of export rubber, oil price and the
exchange rate of the baht against the united states dollar . The dependent variable is the
price of third-grade smoked rubber sheet in Thailand's futures market.

The study has discovered factors that the price of third-grade smoked rubber
sheet on Thailand’s futures market. The free variant are, for example, the price third-
grade smoked rubber sheet in the FOB export market in Bangkok, the exchange
rate of the baht against the united states dollar, the price of the oil and the value of
export rubber. These free variants have made it possible to explain 99.02% of their
relation to the price of third-grade smoked rubber sheet on the futures market. The
factor that affect the price of third-grade smoked rubber sheet on the futures
market at a credential level of 99% is the price of third-grade smoked rubber
sheet in the FOB export market in Bangkok in the same direction. The factor that
affect the price of third-grade smoked rubber sheet on the futures market at a
credential level of 95% is the exchange rate of the baht against the united states dollar
in the opposite direction but the price of oil and the value of export rubber does

not have a significant statistical implication.
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4.5.1 MIUATIRITULLIR8Y Log-Linear Model defiasmeiandign Jaduns
ﬂs:mmﬁammmuvlajag}ilugmﬁumaﬁoﬁuﬁaﬁmLﬂﬁauaumﬂﬁaglugmﬁumﬂ@ﬂ'l:’ﬁ
R s a \ vo o
logarithm mmmmmwaglugﬂaumﬂ@mu

InPF = Inc + AInPP + BInEx + ClnE + DInO
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PF wu MenuEusee ST 3 luesadann HRIINU(LIN)
Ex W% JAAINIIEIDANEIUNK(LIN)
PP Wu MendiEusHe Sy 3 luesa F.OB NN
E Wnw é’mwLLaﬂLﬂﬁﬂumﬂ@iaﬂaam{m%’g
o) wn e
c unw  easfiluguns
AB,C.D wnu  endudssAntuasdauls

452 adanlflunImeseusNEgIu
1. aignasey Ftest lflunmagounnuiiigsmanyuasdninavasda
uilvBsszdns 9 lufunanes @uia IWWITLING. 2545: 171-172)

louaoauuigiuead

Ho B1 = B2= ....=Bk= 0

Hi & Beoaghasiont el #0;E=1,2,...k
xOANAFAL

F = MSR

MSE

lasf

F = dsiidnRasmnlu F-distribution

MSR = siadzanuulsyivsasiudsey (Y) 1adnantwauadauldre:

(X4, Xp,..0, Xi)
= SSR/k

MSE AMLadsaNULUILIRUaIA LI (Y) thaananTwanug
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= SSE/n-k-1)
n = duwvesdayanive
k = fwungummueilinesey

a P}

HAMINAFOURUNATIUTAIN Ad
1. gausuRuNATIU Hy By = Bo= ... = B=0
sy ldhdudsnulifianuduiusiuaudsBasx ni k @) lugddadu
2. Ujasauadgnu H, Wi sauiusuudzIu H,
d' ey o o a 1 % a d‘d s %] 6 O a = £
magﬂ"lmw UaUIBRIZOE WY 1 a2 mm'mawwuﬁﬂumLLﬂimulugﬂmLau

a2 ¥ ] ) a a a ldld s a € a a ¥ aan
"ﬂx‘](ﬂE]GY]@]&EJUG]E’JVLﬂ'J’WI’lLL‘].]SE]Eﬁ:@]’ﬂﬂ‘ﬂ&]ﬂ’)’]&lE‘T&JW%ﬁﬂU@]’JLLﬂi@’]NIG]Ul‘ﬁﬁﬂ@m@lﬁaﬂ t

2. ahidnagay ttest tialtnagauind B é’aiﬂﬂﬁaﬁvl,aiwhﬁ‘ugmﬁ win &
sauslathsfifienusuiusiuaandseny @uda WWTENA. 2545: 168)

\ianTmoun NIRRT R seatudulsBessatiss 1 o Tae
YMTNaFBURNNATI k AT SMTUGWLUTEE: k 61 Anunageua NIRRTz Y

X snsnassuudgmwianminasayldaasi (Masn nidiys. 2550: 177-178)

lasasauufgn
Ho : [i=0
H, B #0si312, 5K

gOANARaU

4 t = bi -0

lagf —

t = @adeTRCH S g U AN ATINMILINUILLY t LBNIIY
as a &£ as o A . Py @ o
b, = FuUsAninminanagvesaanensolalf i AdasmImasaunb&A
A [y a &£

SE(b) = enuMaefawinaIuteIFuLlzEntnInanas

HAMINARAUFNNATINE1R U
1. sansusNudw H,: B, =0

&9 a;ﬂ"l@i” saudsmnulufanusunninuaiuwysd aszlugﬂ \TILE
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2. Uienauu@nu H, wis sauiusuudzu H,
é L2 Q- a -1 a Qs - s o v
émagﬂvlm'] muﬂsam:ummauwuﬁﬂumLLﬂi@rmlugﬂmLau

[ a £ o A L. . . 2 [V
4.5.3. gl ndmInarula (Coefficient of Determination : R) usasiunie
wesiduanaudsdass (X, Xa..., X) su13nafnemafsuwtasmasaiudsay (v) e

(Mg Nisdiam. 2550: 178)

R = SSR  Or 1-SSE 0<R <1
SST SST
Tasfi
SSR = anuultdsiuvasdaudsana (v) tiasendninavasaanlsdass (X4,
Xoy.rs Xi)
SSE = amaudsUviuwassaudsana(y) fasandninadu
SST = anaulstsiuanae

fhen R Aln&1 asnanede Xy, Xo,..., X, S0nauduinsain Y ann uaden R dhlng
0 LHRINYTI Xy, Xopeo, X HANMNFUANUTAY Y oY

i R® lumsvandasaufiaands X swsaatuneniswdswudasveasuts v e
Farin 1 R 6000 usasin Y uar X Senuduiuiiuann w3e X saninetunons
Waswudsswasen Y ldunn Tesfansandsit

_H R Faudnlng 1 medwéhLuh‘éa:"gmfuﬁmmé’uﬁufﬁué’mﬂsmumn

-t R feudlng 0 medﬁhLL‘iJi‘émzquuvlsjﬁmmﬁuﬁuﬁﬁ'uﬁaLuhmw%aﬁ

ANURNABTE B8N

454 ﬁuﬂi:'ﬁw'ﬁ(ﬂﬁﬁ@‘ﬁu’[aL"me*q“?’iﬂ%'uﬂ;aLLéz”'; (Adjusted Multiple Coefficient of
Determination : Adjusted Rz)

Adjusted R° @8 myidasauvisanuiudaszaasdoyaunyiuen

fudszantuiomsaagule wazFonenidus @hﬁwﬂs:ﬁn%nwsé'ﬂaulaL%ow*qﬁﬂ%”uﬂ;a

UWNI(FNAQ TRWITENA. 2545 : 173-174)

1—(::]1()(1—1&2)

aﬁ’m’m"ﬁa;&a

Adjusted R®

P
tdla

oo}
n
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A
1

o =% t; Q =Y o
fuyszAnsnisdadulagonm

2 oo

f.gmﬁ‘lfﬁﬁﬁmm R fiaa

R = SSR
SST
)
2 o =Y Ar w o =3
R = Uz EntmIaaaula WY
SSR = aNuulsEwiiasnEunanay
v g; { =3 !
SST = ANVLYIHUNIRUATLAAY

a

gmﬁl"ﬁﬁmu SST A3t

SST = SSR+SSE
455 mIasngouanuiudsszinsasiamalaion
manasauanuludsriwasdemeainion lagldmmesavaas
Durbin-Watson 1Jumsnasauanufuiutuas e, waz ey Lag t tug93an
(agn Niadiym. 2545: 332)
80 @nazay Durbin-Watson

DW. = 2

DW. = @1 Durbin-Watson
Z = LRV
, P oy
e, = ANANUARALARAUYDIUN t
e = AANMUARIALAREUTDITN t-1

AaNuAaaLARawIaILN t anfingd 2

o
1]

lagfl 0 <d <4 uszlqmisafneii
1. theranuasaadau (e) Wudaseiu a1 d azlienlng 2
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2. 11 d < 2 UFAITIANNFUNWTLUNIILINYRIFNAAALATEN Waze d = 0
fANNARIALA T UN AN UFNAWTAUNN
3. td > 0 UFAITIANNFUNUT IUNIIALVOIFARIALAREY kaztn d < 4

AAMUARIALAR ORI NFUNRSAUIN

malfsanududae axhati@nagay Durbin-Watson (d) Waunudfledann

A1T19AN3INT @ Durbin-watson A9 a9 Aa @1 dy uee d,

louasguufgiuasi
H, :  ehanuaaanfawdudasznu
Hy :  fenuasainfeniianusunusnu (Autocorrelation)

v
& a A

HANINARDUFNUATIRIAIH Ao

1. 1UTURNAATIN H, : Manuasanfawdndssenu
W8 dy<d < (4-dy)
Feagla lufiffaym Autocorrelation

2. UPesauu@gIn H, wI9 Bouiuauu@Iu H,
lWad<dwnia (4-d)<d
i v oA -
feayUldh famn Autocorrelation

3. uaﬂﬁuvl.&immmagﬂvl@?
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82977 Log-Linear Model lumsiiaizs ma’[umnwmm’[maganmU{}mﬂmwmau

sudidonunaey U 2549 fafaniamay 11 2552 lagliqysnuoiast

[

a ¢ a ¢
3! nvmw‘lfﬂumﬂ LAFIEN

R UN fnduL AN aMAUNUS (Pearson Correlation)
R’ LN §uﬂi:§ﬂ§ﬂﬂiﬁ@§u1ﬁ1 (Coefficient of Determination)
t wan fanafltlun1IReIIoN tdistribution
F N snadanldlunnsRarson F-distribution
SSR W amautsiuiiasnidunanay
SST WNw anausiwnuaitinly
Prob. i AN T
n UNw fwmlag
LN Fuwnaudsdes:
D.W. UNt g0AN@&aU Durbin-Watson
. i fuddymeaiafiszay 0.01
w W% TAFTNIET AT sy 0.05
wan S dIat afiseey 0.10
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nuusIaasnlFlnnsanstas s nanaaigsuinsnaIwT® 3 Tuaarada

AIURIINWN
InPF = Inc + AInPP + BInEx + CInE + DInO
PF ww EausnsIa T 3 luasnads
PIBHEINNU(UIN)
Ex UN%  YRAMNIRIBDNIIIUNU(LN)
PP Ww NELARIue Tk 3 luasna F.O.B NN
E Wi é’m’]LLaﬂLﬂﬁﬂumﬂ@iaﬂaaaﬁaﬁg
0 W ensngu
c W aefilugans
AB.C,D W eduszAniuasaiuys

HAN13IlATZHT DY

NnuuUiaesuasaspiiinadammonsudusuaiwts 3 luaanedauasiemiiu
998
wWiamudsdas: 4 ¢ leun e IuRT 3 T AN F.O.B NN YaAIMIFIaaNN
uiusuatu Tahiu - daruanAsuduendilianaeeamnimiy Wabuuudheeil
ﬁmam‘[@ﬂﬁayasm@aumxﬁLL@]’ NN 2549 D9 Fm1Aa 2552  uasszanmuen
mmﬁwﬁuﬁ‘ﬁaﬂ%%ﬁﬁﬁmaaﬁayﬁqﬂ(ominaw Least Square — OLS)

v

] o ) o o
T3l eNanI AN G99

In PF = -In0.3628 + 0.99905 InPP - 0.1008 InO + 0.0377 InEX
(29.1625)"  (-2.4341)"*  (1.9401)"*

R’ = 0.988331

R’adj = 0.987134

F-statistic = 825.7675

Durbin-Watson stat = 1.427405

ilwraiSudad t-Statistic 209Ul AVTaLlTBas:
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Variable Coefficient Std. Error t-Statistic Prob.

LNPP 0.999057 0.034258 29.16254 0.0000

LNE -0.056027 0.078148 -0.716936 0.4777

LNO -0.100842 0.041428 -2.434149 0.0196

LNEX 0.037793 0.019479 1.940140 0.0596

C -0.362816 0.485150 -0.747842 0.4590

R-squared 0.988331 F-statistic 825.7675

Adjusted R-squared 0.987134 Prob (F-statistic) 0.000000
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