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Abstract

The objective of this study was to compare seasonal data analysis by Box-Jenkins and
Holt-Winters exponential smoothing methods by using rainfall per month in Chiangmai collected
from the Climatology Division Office , Department of Meteorology , Chiangmai from January
1987 to December 1999. There are two ways in analyzing the data ; one is using all the data
collected , and another is the data collected within 12 years from January 1987 to December 1998
to achieve the forecast model.

Considering the MSE , the study revealed that Holt-Winters exponential smoothing
method is found more efficient than Box-Jenkins method in both the adfiitive and the
multiplicative models. When using all the data collected , the additive model of Holt-Winters
exponential smoothing method showed the least MSE at 3299.978. In case of 12-year data , the
additive model of Holt-Winters exponential smoothing method displayed the least MSE at
3399.017. However when the two models were used to forecast the monthly expected to have
next year rainfall , It revealed that the multiplicative model of Holt-Winters exponential
smoothing method showed the MSE at 4519.56



