P
v A @

M3lszdnmIseaumataz LG unInndeailnu eoulail afsi 16 sedidl 2564 Tufi 28 ganau 2564

J o 1 ~ yas J a
ﬂ"lﬁ‘WfJ1ﬂﬁmi"lﬂ17]?ﬁ)\‘lﬂ“!‘ﬂ\i518mﬂfﬂ‘]ﬂﬁﬂ1§°WfJ"Iﬂﬁmﬂuﬂiﬂnﬁ"l!!‘llllﬂﬁ"lﬁﬁﬂ
THE FORECASTING AN ANNUAL GOLD BULLION PRICE BY USING

THE CLASSIC TIME SERIES FORECASTING METHOD

81112 13U
v d o w A =® Q:I a U =
Ayemansaisd duindnanunall andnendeaslnu

E-mail: amnart.va@spu.ac.th

qua WINNNIWUE

Q

FA ¢ a = A =S
N IYFITATI138 %1’1‘Iﬂ’J‘lf1!ﬂﬂiuiﬂﬂﬁ1iﬁu!ﬂﬁ!!ﬂ$ﬂ1iﬁﬂ’sﬂﬁ ﬂi’l!%!"ﬂﬂiuiﬂﬁlﬁ1iﬁu!‘ﬂﬁ
a U =
N‘P’iTJTIEnElEIﬂﬁJ"QN

E-mail: supon.ph@spu.ac.th

YA
UNANED
caow Aao s A = Y
mi’;i]&lunmﬂﬂizﬁﬁﬂmﬂﬁﬂm 1§

aQ

WAWVUNMITNOINI A TIA MBI 50T uazwensal
ua TusmsinImesmunesell 2565 @1833n1snenssieynsuaunaladn 19voyasia
° ' a2 1= ° @ 1 5] J o t4
noadmnas1elaauail 2508-2564 S1uau 57 Aae1e 103D ledauinudmesd wenseinua Tdusia
J v 9 ad o 9 = @ = v oA = a a
NoIfMUNIAEITMaIdeIeenga viamsasumlasmudriigamanazmaasulauuialna
Yy 1 A A A ° oo o sy 1A - A
AANRABINADUTN LaLAUINANNILNIVBIA MU UMINEINTIAEA IR 0TI UARNUAAIANA DY
o
auysol
=2 ' @ G4 o ' ~ 5} = [ =}
HAMIANY1 WU damuumMIneInsaisIAmesmuies el ilimsulasunlasnwasiiggna

S A0 d' 2 % 1 :!. = a 1
7181 BAmsnlasunilasniudnang 521319 0.906-1.106 azmisrlasuulaauuiialna sz a1e 0.9707-

& Y Yo k4 ° ' A1 o o o &= 3 9 T
1.051 Gﬁﬂﬂauﬂ]WQuaEJN];@@]’JLHJUﬂ?inﬂﬂimiWﬂTﬂ@\iﬂ1!L‘ﬂ\?iWﬂﬂﬁ@uWVfuﬂﬂ@QﬂWWUQTJWT]HJu Y=e

4 -~ 2 1 o 1 { I 3 J 4
v e T=8461+0.072X) yaisuduneil 2536 X Iniruiluil fawndenlesisuaniuaaiamasu

AN 4.193 Wens el Mesr sl 2565 M 38,139.28 1M

o o o @ a
fA1an Uillu $ 31AINBIA, NMITWIINTU, DUNTNIAULV VAN TN

ABSTRACT

This research aims to study Create an annual gold bullion price forecast model. and forecast the gold
price trend for the year 2022. By the classic time series forecasting method. Using yearly gold bullion price data
from 1965-2021 57 samples from the Thong Kham Trade Association website Forecast Gold bullion Price
Trends Using Least Squares Method, Eliminate seasonal and irregular indices with moving averages. and

calculate the accuracy of the forecast model with Mean Absolute Percentage Error.

2400



'
o A

v 1
msdszaAnmsszaunataz @ sinodead Uy eoulal afai 16 Usediil 2564 Tuii 28 ganaw 2564

The results of the study found that The Yearly Gold bullion Price Forecast Model does not have an

annual seasonal index. has a cyclical change between 0.906-1.106 and irregular changes between 0.9707-1.051.

A

which is less Get a model for forecasting the yearly gold price per one baht weight of gold as Y = el >

T =8.461+0.072X) The starting point is 1993. X is in years. Mean Absolute Percentage Error of the testing

data is 4.193% . Forecast gold bullion price in 2022 equal to 38,139.28 baht.

Keywords : Gold Price, Forecasting, Classic Time Series
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