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ABSTRACT

This paper proposes an investment in the stock exchange of Thailand
(SET) using the ARIMA model and support vector regression. The investors are
interested in investing in the stock market because it provides higher profits than
deposit banking. Although the stock market can provide high benefit for investors, it
comes with high risk, too. Thus, we are proposing usingthe ARIMA model and
support vector regression. The ARIMA model is one of the most popular approaches
to forecasting. Support vector regression minimizes risk and supports high-
dimensional data. Both of them can reduce the risk for investors before their decisions
to invest in stocks.
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