102 Naresuan University Journal: Science and Technology 2016; 24(1)

m'swsnn'sﬁa"nmug”i1qq1u°lu1]sztwﬁ1wﬂ

4
ITNAM FHUFND

Forecasting the Number of Unemployment in Thailand

Warangkhana Riansut

NIINARINIASUAED AtINATNS N Inenaevinda TIMIAWN 93210
Department of Mathematics and Statistics, Faculty of Science, Thaksin University, Phatthalung, 93210

Corresponding author. E-mail address: warang27@gmail.com

unAnga
Jonuszadaamsidenseil Aa maahuduuunennsaiivmnsaniigaaasiinugihvnululssmalne Taglddoyaan
Gulyduesnasideomausnu dudidaunnnay 2555 dudoudunaw 2558 S 44 i gidalduisiayssandu 2 ya
%0it 1 fa fayacaudidounnsan 2555 dudaufivian 2558 Tunu 39 M dmFumsaheiuuunensaidEIEnMmMa
a6 3 35 ldud Buand-wuiud Bmsuiudsudeduliusnihamadiumasuuunn uasismawmnsalnu yail 2 fo
Foyacaudidaunmneuiufoudemey 2558 $1uau 5 @ mdumsanIFaUANNYNGBTILLUNENTald LN o9l
wWasifudanuamatndeuduysaiiads uazinarinniidaszssanuamainieumdsasuadsiiniigs nan1sidawui

q

Il
= o

nNIEManennsainanailad@nen I8maswennsalnudhiddiienuminzanivaynsunangaiisnnige zeiiduuunennsoliiy
VY, =0.60652—0.67758Y,, +1.48114Y,,

Wa Y, uaz Y, wnuewennsaliden a s tndduand-aunud weismsusuSausadulduadmawadiumasuuuinn

2t

MUTAU

e fhenu vend-wuiud maSudsudeduldausutmnds mawensalny
Abstract

The purpose of this research was to construct the most suitable forecasting model for the number of unemployment in
Thailand. The data gathered from the website of Labour Market Research Division during January, 2012 to August, 2015
(44 values) were used and divided into two categories. The first category had 39 values, which were the data during January,
2012 to March, 2015 for the modelling by the methods of Box-Jenkins, Winters’ additive exponential smoothing,
and combined forecasting. The second category had 5 values, which were the data from April to August, 2015 for checking
the accuracy of the forecasting models via the criteria of the lowest mean absolute percentage error and root mean squared error.
The results showed that for all forecasting methods that had been studied, combined forecasting method was the most suitable for

this time series and the forecasting model was
¥, =0.60652 - 0.67758Y,, +1.48114Y,,

where \?n and \?2 represented the single forecasts at time t from Box-Jenkins and Winters’ additive exponential smoothing,

t

respectively.
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Seasonal Autoregressive

1993, pp. 570-571)
b, (B)®, (B°)(1-B) (1-B°)" Y, = 5+0,(B)®y (B*)e, (1)

e v, UNUBYNTUNID B I t

& Lmumgnsunm‘nmmwuﬂammé‘auﬁﬁ
mswanuasUniuazudasziu drearadawhty
qud u,azmmLtﬂsﬂsmmﬁnnﬁwnm

5=ud, (B)®, (B°) unueaasi lagil , unu
@iuaﬁlﬂwaqaunsunmﬁmﬁ (Stationary)

9,(B)=1-,B—0,B* — . —9,B" WNUAIGILTUNIT
anduwusludeswuulifiggniasudud p
(Non-Seasonal Autoregressive Operator of Order p:
AR(p))

0,(B*)=1-0B - ®B*—..-0,B" U N U G 2
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