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Abstract

The object of this research is to find the appropriate forecasting model for export
quantity of rawsugar in Thailand using Time Series analysis and Multiple Linear Regression
Analysis by Time Series using Hote-Winters Method, Classical Method and Box-Jenkins
Method. Multiple Linear Regression Analysis with Stepwise regression procedure for
selecting the independent variables into the regression equation is used. Mean Square
Error (MSE) is used to compare the efficiency of these two methods. The data set is the
secondary data collecting from office of Agricultural Economics, Office of the cane and
Sugar Board, Bank of Thailand and Meteorological Department during January 2005 to
December 2014,

The best method of Time Series Method is Box-Jenkins Method that MSE is
1.38294 x 10"°. For Multiple Linear Regression, the independent variables that have an
affect on dependent variable are rawsugar of exporting index, quantity of exporting
molasses, quantity of rainfall average Thailand which MSE is 5.86x10". To compare the
results of two methods, it was found that Multiple Linear Regression Analysis is the

appropriate Method for export quantity of Rawsugar in Thailand.

Keyword : exporting quantity of rawsugar, Time Series Method, Multiple Linear Regression Analysis
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