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ABSTRACT

The aim of this study to construct the appropriate forecasting model and forecast the
export value of aluminium product in Thailand by single exponential smoothing method and
Box and Jenkins method. Data was collected for 76 months, started from September 2011 to
December 2017. The accuracy of the forecast was compared using the mean absolute
percentage error and the root mean square error. The results of the research were found
that the most appropriate forecasting method for forecasting the export value of aluminium

product in Thailand was Box and Jenkins method. The fitted model for this time series data

is ARIMA(1,0,0) or AR(1) model.



