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Abstract

The objective of this study is to apply Regression Analysis to time series data using
Trigonometric models comprising of the additive model and the multiplicative model. The Least
Square Method is used for parameter estimation. Selection of suitable forecasting model is based
on the comparison of the assumptions and the error values of forecasting.

The result of the study revealed that trend and seasonal components of the additive
model are independent but trend and seasonal components of the multiplicative model are
related. The data using in this study includes the monthly time series data of the inflow and
outflow water of Sirikit Reservoir Uttaradit Province , ranging from 1996 to 2002 and the
temperature level of Chiang Rai Province , ranging from 1995 to 2001. The result indicated that
the temperature level of Chiang Rai Province and the inflow water of Sirikit Reservoir Uttaradit
Province are best fit by the additive model with the error values of 2.7 and 47.9 percent
respectively. 'However, the model is not fit for the data of the outflow water of Sirkit
Reservoir Uttaradit Province as the error value of forecasting is 101.2 percent , that is quite high.

Therefore, care must be taken whenever this model is used to fit a suitable type of data.



