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Thesis Title A use of Box and Jenkins Time Series Modelling
Technique- for forecasting the Eﬁport Volumn of

Thailand Principal Agricultural Products

"

Name Miss Wunporn Luengarpapong Department Statistics

Academic Year 1976 -

ABSTRACT

The objective of this researthand'study is to apply the
statistical theory of Box and Jenkins Time Series Modelling Technfque.
This theory has not been widely applied in the past but it provides
-an accurate and convengience step.of analysis: The step of analysis
of this theéry may be divided-into twe major parts namélj the analysis
for an apprépriate the fitting of the ideptifiéd,model with the
utilization of pest data of time éeries study. The symbdl to
'pepresent the general model is ARIMA (p,d,q) in which it is composed
of three steps. “A model is consiructed with the'CQl;ulation of the
sample autocorrelation coefficient and then an apalysis on its time
series is made'to £ind .out whether it is stationary or nonstationary.
Subsequently, the sample autoﬁorrelation funétibn is constructed so
thét it -can be_ compared with, the thedrétical autbcorrdiation

- coefficient function in the selecting of model. Initial estimated

of the parameters are determined so that the best value of estimated



parameters may be calcﬁlated with the utilization of the Least
Squares Method in g test to f£ind the adéquacy of the present model.
When a suitable model is selected, it will be used for a forecast

of the future event which will feollow in thé second part. The above

mentioned method "is practical as it is up-to-date to keep up with

current happening as méw and actual data can be added to anytime.

‘The application/of this theory is applied with the export
of rice, rubbergand maize of Thailand on a monthly basis covering
the period of 1970 to 1975. The forecast will then be made for Thai |

export of the three commodities for the year 1976. The data yields

e

' the following results :

~

1. The timg seried of Thai rice export 1is . stationary
i -
and the fitted model compatible with the data is ARIMA (2,5,0)

2. The time-series of Thai rubber-export .is stationary

]

showing the model of ARIMA (2,0,0) - N

3. The time series of Thai maize export is seasonal time

series and the fitted'model i: ARIMA ¢0,1,1) X LRIMA (0,1,1)12 :

With the_fitted models of the three commodities.as known,
Thai export of these three.commedities during 1976. between Jénuar; ~
and December can'be predictéa. It is'expectea that expdrt»in 1976
will not be much éifferent from the pfeyiqus years. However, if
the actual export in 1976 of these comﬁodities is as estimated, then

income for Thailand for the whole year should be in a satisfactory level.
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