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Abstract

The objective of this research is to study and compare time series forecasting methods for
export value through Thailand and Cambodia border crossing points by using Exponential
smoothing, Box-Jenkins and Improved ARIMA methods. The suitable forecasting methods are
chosen by considering the smallest values of Mean absolute percentage error and Mean square
error. The time series data is divided into two groups. The first monthly group is from January 2009
to December 2015 for model identification. The second monthly group in 2016 is used for finding
the most suitable forecasting period. The results of study are as follows: time series of export value
through Thailand and Cambodia border crossing points has trend and seasonal variation. The
Improved ARIMA is the best method for forecasting export value through Thailand and Cambodia
border crossing points because it displays the smallest values of Mean absolute percentage error
and Mean square error. Lastly, the result of the second time series data shows that the 3 month

forecasting is suitable for the Improved ARIMA method.

Keywords: time series forecasting; exponential smoothing of Holt Winters method; Box-Jenkins

method; improved ARIMA method
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925



5815 mermansiazinalulad

71 26 avvil 6 waAdniey - SuaAs 2561

999

Mean
StDev
N

AD

8
L

Percent
3858338 88

w 3

=500 0
Residual

50 1000 1500

-6161
4982

n

0320
P-Value 0526

Autocorrelation

08
06
04

02

-02
04
-06

-08

2 4 6 8 10 12 14 16 18
Lag

20

n. normal probability plot vesruAfIAAReY 9. WauAwarduTuSIes 7, dmsuANNAAIAARDY

JUN 7 MsvaaeuAuAInARRUININIalie TS Tand-lauiud

8
&

Mean
StDev
N

8
L]

AD

Percent
BUsKEI B 88

w B

01
-500 0

Residual

500 1000

-67.00
3151
il
0536

P-Value 0164

06
04

02

I |
cmllllll’ . 1

Autocorrelation

04

-06

2 4 [ 8 10 12 14 1% 18 20
Lag

n. normal probability plot vesruAfIAAReY 9. WauAwarduTuSIes 7, dmsuANuAAIAARDY

JUN 8 NsnadaUAIANNAIAAERUTINGINTAIIETS ARIMA USuUse

3.2.4 ATIVADUAIIULNUIZAUTVDIA
WUU LABfia1sUIAINAITNAADUNITLANLAITDS
AIUARIALAADY waVndauanduiusluives
AuAAIMARe LR ERAVAGEU Ljung-Box

3.3 35 ARIMA U3uuss

331 lddun1snensalann@auuy
SARIMA(0,1,1)(0,1,1),, 7ibeia1n 3.2.2 Fadlaunis
weInsal Ao Z =g —0.7415 ¢ - 0.744s

12

+(0.7415)(0.744) &
332 U1AINUAATALARBUYDINTS
Yszanaualulaaziion @1u150A1NIMRIAREAY

Y99ALARIALATBUTDINTUSTLN AR UILA

926

9N 3.3.1 awla M = 382.26

333181 M Ailduusuamennsal
ficnaldnisdond-auiud

3.3.4 ATIFEOUANUALIZANYDIRUY
TagNa15UIINATNAFBUNITUINLIIVDIAINY
AaRLAADUATNAdoUAnduRuSluR e 9A9L
AAIALAGDUY

IINAITNAFOUAIIUABIALAROU WU
mmwmmLﬂ?{auﬁﬂmmﬂLLaqUiﬂﬁﬁQLLamﬂugﬂﬁ
8n wilesanAfivessiadfinaaeu Anderson-
Darling fiwinfiu 0.164 Fsfldnunnin « = 0.05

waznuINAuRaALAdauludasE AN UM LaR



71 26 avvil 6 waadnIey - Surrpu 2561

215815 memansiazinalulad

lusun 8v 1119990 7 YBIANUARIALATOUANDE

|
o

luvaunauweiiuiosay 95 Jsasulainfuwuy
WynTeidiANmMNITEY
»
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Uuga Tiesndigawiniu 4.00 % FFU5ulMFeu
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N31541910A1 MSE WU3135 ARIMA
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Ju 9 Wi 1y 53 improved Holt-Winters [10]

7% multiple ARIMA subsequences aggregate

time series model [11]
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