d'! d'l 3 9 2y da ar 1 PR v a
yalyaNMInUANUYUBasY MTWINIUIUIUUANDUNYIN 'l\?'].['im‘ﬂ AV

Usznslne Tas35en3un
= = o @ o
Jiou WIWThn FUATIIINY
Yaan INTHIFAATUR T UNA

< ¥ =
aazassumshlimnmsdun Suwudass
2 o w o
3. BYUE F3ITUATRUT Usgsmnssuns
0. a3, W5% merunigw NITUNTS

8. A3 WIUIF I IUWUAD NTIUMT

UNAAL

»

E) a0 a P~ Aot ar S A o 5/ P rd
ﬂ'ﬁ""fﬂﬂ'ﬁﬂlil"lu"luuﬂ‘nﬂ\'llﬂﬂ'lﬂll1‘1."53E‘Vlﬁnlﬂﬂuﬂ?ﬂﬂﬂﬁ”ﬂQﬂEWﬂu1ﬂlﬂﬂﬁVlWU’lﬂiﬂl

3
I

”lﬂm'lﬂ‘hmatmu A ARTUNINYBINL B U B8R RS TiREIT B Taslddoyanivgi
R ideuunInY 2540 Sudeusuay 2549 Lﬂumanaﬂmﬂaummumﬂuﬂ 120 doya
Tnomswornseliiez 1955 nsTiasgiiuy Boxjenkin Taufi 4 Yuney fo msimuag
uvpioes msdszinapluuuveisynsunnt n1saseABLANNGNABY HaSNITRIINT TS

Iﬂfj‘l‘lﬂﬁﬂﬂ seasonal unit root 1AYITUDY Franses

vnnsAndeyanuhigduuuvesuyuiassdivadaunuuaziua Iy Wesin
ﬁ’l’ﬂgaﬁﬁnumzsﬂuﬂi’fﬂ33aﬂmﬁauﬁwﬂﬁauﬂamﬁmuuqama nudeyndiuau
vinvivaidied il seasonal unit root (f3oIToUAVAINGA Y89 Franses NazAUTsF M
= e ) A & =1 ‘!y 9o o 3’5
o0A 5% WAl unit root LULMIFIM AnTsAnITIATMURsULUBSIes  ianun o
o . . T ooy . . d’ o
uvuines uasayIeaounuiiu white noise TaoldMadA Q-statisic Feinvviiaes 8
o e o o 5 ¥ 2 o = ] =
wnnassansei hiidwenseideya’ld lumsienuvudnesimanzaviigs seRnisan
N Akaike information criterion, Schwaz criterion, Root Mean Square Error Uazf) Theil’s

T = o )] © =
Inequality Coefficient UazA1 Adjusted R* minmsdaszideyanuhuuuiiaeeiimingay



figadmiv1lunisnonsaiie Ay Constant AR(2) AR(3) AR(9) AR(24) SAR(6) SAR(6)
MA(36) wﬁ'\amnfuﬁmﬁwmﬂmﬁﬂya TnafA 1Mol 14329 Ex-post Forecast 19#1
ndResfusnimuinvisuiionnss Taslmmansafuedlugae -2.53 % 89 4.08 % uazlugae
Ex-ante forecast WO 0181UMTAYIo R0 afatdifouuns1ny 2550 Ruouimy oy 2550 18

TNULNMOUNET 1,311,603 AU 1,242,101 AU 1,267,324 AL 1A% 1,221,649 AL ANS 16



Indepenendent Study Title Forecasting The Number of Foreign Tourist in
Thailand by ARIMA Method

Auther Mr. Chalit Santitararuck
Degree Master of Economics

Independent Study Advisory Committee
Assoc. Prof. Thanes Sriwichailamphan Chairperson
Lect. Dr. Pairat Kanjanakaroon Member

Lect. Dr. Yaovarate Chaovanapoonphol Member

ABSTRACT

Forecast of foreign tourists arrivals to Thailand was intended for use in planning and
operation of involved agencies and organizations. It was based on monthly secondary data during
January 1997 — December 2006 covering 120 observations, and the application of Box-Jenkin
analytical technique which included four procedures: identification, parameter estimétion,
diagmostic checking and forecasting. The seasonal unit root test was undertaken by Franses’s
method.

The findings indicated the presence of intercept and trend. As the data are monthly time
series, they were subject to the test of seasonal stationary. The results assured have no seasonal
unit root but there was the standard unit root having the value more than Franses’s critical value
at 5% statistically significant level. This study identified nine candidate models and they were
tested for white noise proceés using Q-statistics. There are eight models were found to have
predictive ability to select the most appropriate models, consideration was made on Akaike
information criterion, Schwaz criterion, Root Mean Square Error, Theil’s Inequality Coefficient
and Adjusted R>. Consequently, the most appropriate models for prediction were found to be

Ay Constant AR(2) AR(3) AR(9) AR(24) SAR(6) SAR(36) MA(36). According to Ex-post



forecast from the model application, the predicted figures were closed to the real ones with
difference in range of -2.53 % to 4.08 %. The Ex-ante forecast predicted that from January 2007
to April 2007, the number of foreign tourist arrivals will be 1,311,693 ; 1,242,101 ; 1,267,324 ;

and 1,221,649 persons in the respective months.



