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Abstract
The purpose of this research was to study and forecast the number of unemployed
person in Thailand. The data gathered from the website of Social and Quality of Life Database
System during the first quarter, 2002 to the fourth quarter, 2014 (52 values) were used
and divided into two categories. The first category had 48 values, which were the data during
the first quarter, 2002 to the fourth quarter, 2013 for the modeling by the methods of
Box-Jenkins and Winters’ multiplicative exponential smoothing. The second category had 4 values,

which were the data from all four quarters in 2014 for checking the accuracy of the forecasting
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models via the criteria of the lowest mean absolute percentage error and root mean squared error.

The results showed that, Box-Jenkins method was the most accurate. However, the forecast

values of two methods were reliable because there was no statistically significant difference.

Keywords: Unemployed Person, Box-Jenkins, Exponential Smoothing, Mean Absolute Percentage

Error (MAPE), Root Mean Squared Error (RMSE)
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SARIMA
SARIMA (0, 1, 0)(0, 1, 1),
(0: 1: 0)(0, 19 1) 1a ¢ 1 A
(0, 1, 0)(1, 1, 1), + lifinaanaen
L4 Adszune 2.481830 2.503156
ANR9N -
p-value 0.775 0.770
SAR(1): fszanne -0.021920
D, p-value 0.955
SMA(1): QRN pEA Yl 0.409017 0.424883 0.424174
0, p-value 0.266 0.007 0.006
BIC 9.292 9.181 9.071
Ljung-Box Q (% lag 18) 13.907 13.909 13.910
p-value 0.606 0.674 0.673
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(t = 0.92, p-value = 0.3938)
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