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ABSTRACT 

 

 The purpose of this study is to identify the impact factor that influences the palm oil export 

in Malaysia. Time Series Approach was used to run the regression in this study. The annual 

data from 1986 until 2016 were used in this study. The data were analysed using the 

Descriptive statistics, Augmented Dickey Fuller (ADF), Multiple Regression, Breusch 

Godfrey LM test and Variance Inflation Factor. Result from the ADF test indicates that the 

data for one variable are stationary at the first level and the other two variables were 

stationary at the first order difference. The result from Multiple Regression indicates that the 

one variable which is inflation is shows that there is no significant relationship with the palm 

oil export in Malaysia. However, the other two variable which are Exchange rate depreciation 

and soybean oil price shows that there are positive significant  relationship between the 

Exchange rate depreciation and soybean oil price towards the palm oil export in Malaysia.  
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