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Abstract

The purpose of this research is o study the factors that affect to the three
categories of Para rubber prices in Thailand, i.e., Latex, Sheet rubber and Ribbed smoked
sheet 3. The study is based on the secondary data by month from the period January
2004 to December 2013. The statistical methodologies in this research are the Multiple
Linear Regression Analysis by the Stepwise Regression Procedure and the Factor Analysis
with Principle Component Analysis and Orthogonal Rotation by Varimax to reduce the
number of independent variables, to remove multicollinearity problem. The dependent
and independent variables in the study are comprised of 3 and 32 variables, respectively.

The result of the Factor Analysis by Orthogonal Method via Varimax, the six related
factors are determined. Such six factors elucidate the variance of the 27 independent
variables by 89.129%. Then the Multiple Regression Analysis by stepwise regression
procedure is used to find out for the relationship model between the 3 categories of Para
rubber prices and independent variables. The above regression equation can explain
approximately the change in the 3 kinds of the Para rubber prices by 89.6%, 91.5% and
92.3%

Keywords : Latex prices, Sheet rubber price, Ribbed smoked sheet prices, Multiple linear regression

analysis, Factor analysis
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Rotation Sums of Square Loadings

Eigenvalue 5.380 4815 4775 4.360 2526 2.209

% of variance | 19.926 | 17.833| 17.687| 16.147{ 9357| 8.180

Cumulative % | 19.926 | 37.75% | 55446 71.593] 80.949| 89,129
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(Constant} 1.853 004 427.337 | .000
- 123 005 848 | 24.466 | .000 753 1.327
Fz 018 005 125 3.635 | .000 768 | 1.302
Zis -017 005 -120 -3.590 { .000 .808 [ 1.238
Zs 013 .005 .091 2.796 | .006 852 [ 1174

a

PINNAAWSVOIRIT T 3 ldaunT ail

Y/ =1.853+0.123ZY

11-1

+0.018E, ~0.017Z,, +0.013Z, uazild1 R’ =0.896
INMIATIVFBUTBNNARUBIRUYDIN TIATIERNTOR0DY WU

(1) A1 Tolerance  fiandlng 1 wag VIF farldviu 10 waayin dudsdaseudazsniy

ar

dasziu



' o af a P ' ORI w o
(2) ApaalaRiauiinisuanuauuUng 91n5UR 1 ssiiuiinswildiunlindudunss
WAZHATINNINAADUTDY Lilliefors TAd1 D = 0.077 waz pvalue = 0.076 Aisedutiudéiy 0.05
WERTIN NMFLANLISTDIAIAMNAAIRLIAGELTINTS LN UUUNG

Nemal P-P Plot of Regression Standardized Residuat

Dependent Variatle: log y1

oo

05

B

Expacted Cum Prob

23

[eh)

Chserved Cum Prok

3U# 1. Normal Probability Plot Tasdaumisras Y

(3) Aadd Durbin-Watson ity 1,561 @3agludia 1.5 fis 2.5 agdlai Aranuaais
\wisunrassdudaseiu

(4) AANULUTUTINTRIRIARTAARBLATT RI1SANTNAIATILARIALAGDUATENEBEYTBU
A1 0 ednsgu liden ¥ asuRsuluia



Scatterplot
Dependent Variable: log Y1
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Dependent Variable: tog Y2
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Variables Coefficients Coefficients t Sig.
B Std. Error Beta Tolerance VIF

(Constant) 1.893 004 506.194 | .000
oy 126 004 873 | 28710 | 000 731 | 1.368
Fa 019 004 130 4.382 | .000 J6% | 1301
Zis -.015 004 -.102 -3.508 | .001 796 1.256
Z 010 004 070 2474 | 015 851 1.175
Fe .008 .004 055 2071 .04 974 | 1.027

PMHAEWSVBIRTNN 5 lfanns feil




V! =1.893+0.1262Y,  +0.019F, —0.015Z _ +0.010Z, + 0.008F, waeilen R* =0.923

31-1n

INNTTATIVADUTIRNALT DIRLIDINITUATILNNTOR DY WU

(1) A1 Tolerance Sl@dnlng 1 wag VIF ddqldifiu 10 wanain srulsdaszunazdniu
Baguriu

(2) Aeaadsudinisuanuaauudnd 913U 5 asiuinswialaisldnduduns

UaZHANISNINAEBUYD Lilliefors 161 D = 0,059 taz pvalue = 0.200 #iszdutioddey 0.05
] i P ~ a
WARYT1 MIUANLITUDIAANMHATIALATBUTINITRINLISUUUUNR

Normat P-P Plot of Regression Standardized Residual

Dependent Varlable: tog y3

Ba

059

Expected Cum Prch

0.2

Do

Observed Cum Prob

5U#l 5. Normal Probability Plot watdiwmianas Y’

(3) Fafid Durbin-Watson Wirfiu 1.608 @aglugae 1.5 81 2.5 agulddy dmauaatn
wwhouustayiiludasyiu

(@) AanuwlsUTINYRIRIAIALAABUAT RI15IAINAIATUARIALARDUNTEI B DY SO

A 0 aggu Tidey ¥ szdeulufenu



Scatierpiot

Dependent Varable: log y3
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