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ABSTRACT

The objective of this study is to test the relationship between export, exchange rate, and
economic growth of Thailand, China, Japan, Malaysia, and South Korea in short-term and the
long-term by using econometric model with cointegration and Error Correction Model (ECM)
techniques following the Autoregressive Distributed Lag (ARDL) procedure to investigate the
relationship between those variables using secondary data between 1998 and 2007, totally 40
observations.

The results of the study find that the export and the real exchange rate variable have
impact on economic growth of South Korea case only. In addition, the deviation of variables in
the short-run converge to the long-run equilibrium. Moreover, considering the long-run
relationship between export and economic growth of Thailand, China, Japan, and Malaysia, all

carry positive relationship except Malaysia which carries negative relationship. Consequently, the



study find the relationship between real exchange rate and economic growth of Thailand, China,
Japan, and Malaysia all carry negative relationship except Malaysia case which carries positive

relationship.



