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Abstract

The purpose of this research was to construct the most suitable forecasting model for the export value of Thai
jasmine rice. The data gathered from the website of Office of Agricultural Economics during June, 2002 to July, 2013
(134 values) were used and divided into two categories. The first category has 122 values, which are the data during
June, 2002 to July, 2012 for the modeling by the methods of Box-Jenkins, Winters’ additive exponential smoothing,
and combined forecasting. The second category has 12 values which are the data during August, 2012 to July, 2013
for checking the accuracy of the forecasting models via the criterion of the lowest mean absolute percentage error.
The results showed that for all forecasting methods that have been studied, the combined forecasting is the most
suitable for this time series and the forecasting model is:

Y, =0.13284Y,, +0.86716Y,,
where ?1[ and \?2[ represent the single forecasts at time t from Box-Jenkins and Winters’ additive exponential

smoothing, respectively.

Keywords : Thai Jasmine Rice, Box-Jenkins, Exponential Smoothing, Combined Forecasting, Mean Absolute

Percentage Error
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LifinadvesArnedl  lddinadvesarash  ladfinadvesaned  lLifinadvasaAnd
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AAafi - - - -
p-value 0.318
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9, p-value 0.014 0.022 0.020 0.013 0.009
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D, p-value 0.000 0.000 0.000 0.000 0.000
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0, p-value 0.062 0.042 0.099 0.050
SMA2):  A1UsEaned 0.161371 0.161455 0.151297
0, p-value 0.264 0.244 0.319
BIC 41.248 41.205 41.172 41.130 41.154
Ljung-Box Q (au lag 18) 10.577 10.862 13.780 13.883 15.027
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Y. =4,691,787,959.22429,660,390.21(m)+S, ()
o Y., unudmennsal e nan t + m laeit m = 1 8 12
(oudawnAL 2555 AufleunsngIAN 2556 91U 12 A1)
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M99 2 BeanansaeBunglein yadinsdseentivenyd
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LeEU -506,565,643.13 nanAal -153,273,784.66
N YNAY -329,417,176.43 WOAINIEY 916,459,800.92
quieu -211,587,922.28 AVeRTCH 1,194,670,260.17
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3. NANTES19AUUUNEINSAIINATAITNEINTAISIN
TnnsUssnaumdusransmsannesveinensal

=0.13166 Lag

b, =0.85949 Fefunnaunsi (5) aansasumeeasimin

W 2 38 melsmasdesieefianladn b,

yosudarIsnsnensaiieldlu w, = 0.13284 uag w, =
0.86716 szaviufaLuunensaisdeuldsal
Y, =0.13284Y,, + 0.86716Y,, ©)

dlo Y, wnusnensalsan o e t
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SatugiseTadenliitnnsdnanlunisneinsaiyadinis
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2557 S18aziunuanstnngIeil 4 uaznwil 6

>~ I a ! 3 i | 9 a & A a = A
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1.8, 2556 4,231,269,978 4,410,017,384 4,806,464,329 4,753,800,317
n.A. 2556 5,331,350,250 4,501,343,905 4,853,521,797 4,806,738,486

MAPE 11.9704 12.1340 11.8962
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