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Abstract

The purpose of this research is to compare three forecasting methods which are Box-Jenkins method, simple
seasonal exponential smoothing method, and combined forecasting between above two methods for predicting
monthly mean temperature in Bangkok. Time series that used is the temperature during January 2003 to January
2013 of 121 values from the website of Propelin Consulting S.L.U. company in Spain, which has its headquarters
located in the United States. The temperature data are collected from around the world and have been certified by
the Embassy and Consulates. The data are split into two sets, the first 113 values from January 2003 until May 2012
for the modeling and the last 8 values from June 2012 until January 2013 for finding the most suitable forecasting
method by the criterion of the lowest mean absolute percentage error. The results show that combined forecasting
method is the most suitable for this time series which the forecasting model is

¥, = 1397630 — 0.146846Y,, + 1.098697Y,,
where \A(lt and \A(Zt represent the single forecasts at time t from Box-Jenkins method and simple seasonal exponential

smoothing method, respectively.

Keywords : Mean Temperature, Box-Jenkins, Simple Seasonal Exponential Smoothing, Combined Forecasting, Mean

Absolute Percentage Error
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#7579 1 AUsEINUWISnes A1 BIC LazAEnm Ljung-Box Q ¥a3sIkuy SARIMA(p, d, q)P, D, Q)

SARIMA(p, d, a)(P, D, Q),
SARIMA SARIMA SARIMA SARIMA
(2,1,1(2,1,1), (2,1,1)2,1,0), (1,1,1)2 1,0, (O 1,1)21,0),
2 Yyifiwativasannsii lifinatvasansi Lifinatvesainsi Lifinativesainsil

AUsEaNaNI a3 SARIMA
(2,1, 1(2,1,1)

D4 AUszI 0.002697
ANAIN - - - -
p-value 0.716
WAL 6 AUsEang 0.013371 0.015529 -0.018187 0.035595
e p-value 0.936 0.926 0.910 0.789
AUsEaNa -0.093214 -0.090365 -0.046720
AR(2): ¢, - -
p-value 0.495 0.507 0.732
VAL 6 AUsEn 0.719811 0.721612 0.739558 0.796890 0.773048
o p-value 0.000 0.000 0.000 0.000 0.000
AR D AUsTI 0.036145 0.028018 0732734 -0.741025 -0.740080
! p-value 0.886 0.911 0.000 0.000 0.003
ARU) D AUsEang 0.096124 0.098341 -0.352008 -0.347660 -0.353526
C? p-value 0.649 0.640 0.003 0.003 0.000
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