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Abstract

Technic&ue of Forecasting by Box énd Jenkins Method is the
qﬁantitative forecast technique which use data or situations in the past to
predict the model of data changes in the future. The changed features of
observed value or data value is caused by changes of time. The data or
observed value is changed by the consequence of time and some féatures are
changed by the period of time is called “Season Variation’. Changed features
of observed value or data value will be repeated model by annual period. The
objectives of this study is to study a pattern and model of time series data
which the season be the component. Data of the water in Bhurniphol Dam Tak -

province is the data related to time and also have the seasonal patterns.



Therefore, the data analysis by Box and Jenkins Forecasting method is
appropriated with these features. The analysis procedure are as follows : 1)
Mode! Identification is the important step to select appropriate model to
forecast. The model selection to forecast will consider from decreasing of
Autocorrelation Cosfficients and Partial Autocorrelation Coefficients of time
series data and difference of data. 2) Estimation is the step fo analyse
parameter estimation vaiue of model from time series data which is the output
of model identification and wili use to analyse the best estimation value of
parameter. This value will be the parameter estimation which effect sum
square of residual to be the minimur value and 3) Diagnostic Checking is
the step to check the model and parameter estimation to be mostly fit for
forcasting. It will be checked about the independence of Autocorrelation
Coefficients of residual and Autocorrelation Coefficients of all residuals. Then,
the most appropriate model will be used for data forecasting. The resuli of
these data éfudy is the Autoregressive Integrated Moving Average Model
ARIMA(1,1,0(0,1,1),, Noconstant. In preciction, the predicted value will be

closed with the daga.



