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Abstract

In this work; the forecasting data of the time series derived from the two
statistical models; the classical and the Box & Jenkins, has been compared with attention paid
on their quality of fits. The raw data are the total quality of the exporting Thai garments,
which has been collected by the Department of Business and Economies, Ministry of
Commerce within 120 months. The forecastiné modelsof ¥ = T X § and ARIMA (2,1,0)
(3,1,0) ., no constant have been employed for the classical and Box & Jenkins methods with
the mean square error 919,040.067 million baths and 691,610.531 million baths respectively.
In general, it was found that the data are seasomally dependent, The most satisfactory
statistical models for fitting the forecasting data in this work is Box & Jenkins methods which

results in lower mean square error.



