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Abstract

The purpose of this research was to study and compare the forecasting methods for the
stock price of property and construction groups of Thailand. The studied data were monthly time
series since January 2009 to December 2013 for finding the most suitable forecasting period. The
results of preliminary time series analysis show that there are trend and no have seasonal
variation. The forecasting methods were used in this study are Bayesian Network and Exponential
Smoothing Holt method. The suitable forecasting methods were chosen by considering the
smallest value of mean square error (MSE) and mean absolute percent error (MAPE). The results
of the study show that Exponential Smoothing Holt method was the best method. Then, the
time periods of forecasting from 1 to 6 months were calculated and it showed that the method

was suitable for short term as 1-3 months.

Keywords: Bayesian Network; Exponential Smoothing; the stock price index of property and

construction groups
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