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ABSTRACT

Forecasting is essential for planming and operation control in a variety of areas
such as financial planning and mvestment analysis This study examined the analysis
of stock prices from the Stock Exchange of Thailand i terms of mathematical models
Three methods of analysis were used The first method estimated all parameters by the
Box-Jenkins technique The second method used the moving average technique, that
1s the technical analysis of the current analysis The third method employed was
multiple regression analysis to find which factors are related to a stock price The
Akaike Information Criterion, Schwartz’s Bayesian Criterton and the mean square
error are used throughout to test for simplfications of any particular model By
examiming the results, we found that some errors can occur with each technique

Considening all techmques together can give a more accurate result





