NsaFINNIRENNAU T 9 1dufl 2 nIngreN-SunAm 2565
Vol. 9 No.2 July-December 2022

WEINTABATIANURIURUATITENTINRUUIMAURUATIvRIUsEIMARAME Aty vadlng

Forecast the currency exchange rate between the baht and the currencies of

Thailand's important trading partners.

YBIUNS qnsuuns’, QunNsniiauys’, unadseo Alge’

Busarin Rittimontri', Chulahemrat Rattanaburi’, Napasawan Srisuk®

MAgUIINIANENS LINENEEIRALNYIUN
*ANESEANENT UNINGIRBIRANNQYIU
" Faculty of Administrative Sciences, Chalermkanchana University
*Faculty of Political Science, Chalermkarnchana University
*Corresponding author e-mail: thatchail972@hotmail.com
UNANED
wmmﬁﬁfmqﬂszmﬁlﬁaméﬁquﬁaﬁqmiumiwmnsaia"mwmsLLamU?{au@umeszmﬂ@iaqm

Anluf guu uarliniu Tnefinudoyannsuasuissamelng WudoyaseTudaudTud 4 douunse we.
2565 8e¥uil 30 Wousuiay w.a.2565 Wusrevan 241 Ju Tngldifusuiuaniuazendind Jefauuuiléluns
Wmﬂiﬂjﬂiuﬂaw’h‘ﬂ frluuIsn1sUSuS BuLUUENgINuWTBanE1991e A5nsUSUSBULUUENgWuLTsaUSU
Franinss Ton1susuliSsuwuuload Jumes (uan) Fmsusulfssuwuulsad Jumes (Aaw) UagddN133IUNS
anpaglugifunisiadeindeud mﬂuul,aaﬂmLLUWwam‘[mﬂmmmmmmwmmmmaauﬂimauma mammm
gouesidudvesnunaiamdau (MAPE) mwamﬂaauamyjimaaa (MAE) 5 nfidesessarunainndon
Mdsaeuads (RMSE) wazaanunainadeuiiddeuads (MSE) nansfinwnuiimswensaldnsnsuaniUdsu
Lﬁumwﬁﬁqmﬁa Uszwnademlds 41 ARIMA (3, 1, 0) A1 MAPE iU 0.259 MAE winAu 0.066 MSE i1y
0.007396 RMSE 11y 0.086000
fdafey: nManensal SnsInsuaniUAeuiiuns Yseme

Abstract

This article aims to identify the best models for forecasting Hong Kong, Singapore, Japan, and
Taiwan exchange rates by studying data from the Bank of Thailand. It is a daily data from 4 January 2022
to 30 December 2022 for a period of 241 days. Excluding Saturday and Sunday. The model used for
forecasting consists of Simple exponential smoothing method model Exponential smoothing method,
recalibrated twice. Holt-Winter smoothing method (positive), Holt-Winter smoothing method (Multiplicative),
and the method of combining built-in regression with moving average. Then select the best model using
the following aberration criteria. percentage absolute error (MAPE), mean absolute error (MAE), root mean
square error (RMSE), and mean square error (MSE). The best currency is Singapore, ARIMA (3, 1, 0), MAPE
equal to 0.259, MAE equal to 0.066, MSE equal to 0.007396, RMSE equal to 0.086000.
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MODEL ANNI9130LA0S MAPE MAE MSE RMSE

MA lenge=1 0.3917 0.0177 0.000512 0.022627
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HW-ADDITIVE O (level=1V (trend)=0.1 & 03884 00175 0000520  0.022804
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SMOOTHING
DOUBLE EXPONENTIAL | Q=1 Y (trend)=0.1 0.500877 0.133775 0.028654 0.169275
SMOOTHING
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MODEL Am1sanes MAPE MAE MSE RMSE
MOVING AVERAGE lenge = 1 0.263071  0.067064 0.007417 0.086122
SINGLE EXPONENTIAL o=1 0.26284  0.066997 0.007397 0.086006
SMOOTHING
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ARIMA p=3d=1g=0 0.259 0.066 0.007396  0.086000

mﬂg"dﬁ 4 7151991 3 NAN1IANBINUTI91NN1TUSBULTIBURILUL Moving Average (MA) Single
exponential smoothing (SES) Double Exponential Smoothing :DES) Holt-Winter Exponential Smoothing (HW-
Additive) Holt-Winter Exponential Smoothing (HW-Multiplicative) W& ¢ Integrated Regression with Moving
Average (ARIMA) WUTIFILUUARIMA finswennsaifiusiugiunniian Inefien MAPE iy 0.259 wWeidud sl
MAE wi1fiu 0.066 A1 MSE i1y 0.007396 wagd1 RMSE Lyinfiu 0.086000
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MODEL AM1ines MAPE MAE MSE RMSE
MOVING AVERAGE lenge = 1 0.354212  0.004173 0.000029 0.005385
SINGLE EXPONENTIAL | Q=1 0.354687  0.004179 0.000029 0.005385
SMOOTHING
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mngﬂﬁ 5 7151991 4 nan1sANEINUIIINNISIUTs UL USRI U Moving Average (MA) Single
exponential smoothing (SES) Double Exponential Smoothing :DES) Holt-Winter Exponential Smoothing (HW-
Additive) Holt-Winter Exponential Smoothing (HW-Multiplicative) W& ¢ Integrated Regression with Moving
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I3

Average (ARIMA) WUIIAILUUARIMA ﬁﬂﬁwmmtﬁﬁmuﬁmmﬁqm Tagfan MAPE AU 0.359 1Uasidua fan
MAE 11U 0.004 A1 MSE iy 0.000025 wazA1 RMSE L¥infiu 0.005000

dyuna

PInsEnsseuisunsnensaidnsnsuanildsuiunsiuseinagesns enlus ﬁjﬁu wagliniu
foyaseiuiuaiud 4 Wouunsiau wa. 2565 Sefuil 30 Weusunau w.a 2565 WHuszezna 241 Yu laglaiy
sufuiansuazeriing drefauuuiia 533 Tiun 35nsusuSsusuuendinuudeangieine (Single Exponential
Smoothing :SES) T3n1sUsuBsukuuendlniuuTeaUusaesasa (Double Exponential Smoothing :DES) 3513
Usulmssunuulgad-1umes (Uan) (Holt-Winter smoothing (Additive) :HW-Additive) 3n1susulitisauiuulaan-
a3 (Aay) (Holt-Winter smoothing (Multiplicative) :HW-Multiplicative) wag3sn135aanisanaeeludinunis
wasadoud (Integrated Regression with Moving Average :ARIMA) W71 5miﬂﬂ13LLaﬂLﬂﬁlauﬁummismﬂﬁyjﬂ a4
Uszine miwmﬂifﬁé’mwmmaﬂLﬂﬁauﬁumwﬁﬁqmﬁa Useinadsalus a1 ARIMA (3, 1, 0) A1 MAPE iniy
0.259 MAE 11U 0.066 MSE 111U 0.007396 RMSE i1y 0.086000 s09asun@s Uszinaldniu da1 ARIMA (0,
1, 0) A1 MAPE 11U 0.359 MAE 1infiu 0.004 MSE iU 0.000025 RMSE i1y 0.005000 Uszinageadna dan
ARIMA (15, 1, 2) A1 MAPE L%117U 0.379 MAE 417U 0.017 MSE +¥1Au 0.000529 RMSE 191111 0.023000
AR
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