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Abstract
The objective of this study was to construct the appropriate forecasting model for the export

values of natural gas through customs department in southern Thailand. The data gathered from
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the website of Bank of Thailand during January, 2000 to June, 2016 of 198 values were used and
divided into 2 sets. The first set had 192 values from January, 2000 to December, 2015 for
constructing the forecasting models by Box-Jenkins method, Holt’s exponential smoothing method,
damped trend exponential smoothing method, and Winters’ multiplicative exponential smoothing
method. The second set had 6 values from January to June, 2016 for comparing accuracy of the
forecasts via the criteria of the lowest mean absolute percentage error and root mean squared
error. Research findings indicated that for all forecasting methods that had been studied, the most

accurate method was Winters’ multiplicative exponential smoothing method.

Keywords: natural gas; Box-Jenkins method; exponential smoothing method; mean absolute

percentage error (MAPE); root mean squared error (RMSE)
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(Box-Jenkins method)
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(autocorrelation function, ACF) hagNanduau-
duWuslumauisdiu (partial autocorrelation
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Natural_Gas

O coefficient
1.0 |— Upper Confidence Limit
| — Lower Confidence Limit
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S e s e e A
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Lag Number
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A15199% 1 AUsEINUNISIEees A1 BIC wagAana Ljiung-Box Q 389Uy ARIMA(p, d, o)

ARIMA(p, d, g)
AUsEIUNIS1mes ARIMA(2, 1,1) | ARIMA(1,1,1) | ARIMA(Q, 1, 1)
ARIMA(2, 1, 1) - e . - e " - e .
Lifwauainedd | lddnaveiasds | lafinadaine
L AUsEUN -0.61250
AP - - -
p-value 0.044
AUTENN 0.19471 0.19201 0.19663
AR(D): ¢ B}
p-value 0.011 0.014 0.015
AT 0.15326 0.15055
AR(2): ¢, ; ]
p-value 0.044 0.051
AUTTU 0.99533 0.97203 0.94882 0.78202
MA(1): 6
p-value 0.000 0.000 0.000 0.000
BIC 10.158 10.133 10.127 10.078
Ljung-Box Q (s lag 18) 17.017 14.142 17.757 9.300
p-value 0.318 0.515 0.338 0.930
Residual ACF Residual PACF R | ACF Residual PACF
24 O (| 24 O O
ol b = fid b =
ol o = B =i =
194 197 0 0
" o i = e o - K
e g : o 0 Bl
2 1 y P g f o
7 P !
e ] il 2 o] 0 [] 2
& 0 N & 0 0 N
7 O O s ] a
6 [} O 6 O O
5 1] n] 5 O O
4 0 4 O O
3 O O &
P i 0 ksl g 0
1 1} 1 0 1]

Residual

05

T T T
0.0 05 10 -10 05

Residual

0.0

gﬂﬁ 4 n57 ACF uag PACF 199A213AaNALARDY gﬂﬁ 5 n379 ACF uag PACF 199A213AaNALARDY

a 1

INNSNEINTA LAgITUaNG-LauRud Nl

Fwuu ARIMA(O, 1, 1) TaifinatiA1aea
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