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This objective of this study is to forecast the fresh and frozen longan export values
by the application of ARIMA model through Box-Jenkins techniques which cover four
analytical procedures, (1) identification, (2) parameter estimation, (3) diagnostic checking, and (4)
forecasting. The analyses are based on 84 observations of monthly data of fresh and frozen longan
export values during 2000-2006.

The results of unit root test show that variable is stationary. The examination of
Correlogram identify AR(1), AR(2), AR(9), SAR(12) and SMA(12) models as most appropriate
for making forecast about fresh and frozen longan export values. The estimated for coefficients
AR(1), AR(2), SAR(12) and SMA(12) are found appeared to be 0.4945, -0.2575, 0.8983 and
-0.8856, respectively, with statistically significant relationships at 1% level, and the estimated for
coefficients AR(9) is found appeared to be -0.1851, with statistically significant relationships at
5% level. These can also be interpreted as that changes in AR(2), AR(9) and SMA(12)
correspond inversely with fresh and frozen longan export values while the change in AR(1) and
SAR(12) moves in the same direction as fresh and frozen longan export values. Meanwhile, the

model has the lowest values of Root Mean Square Error (RMSE) and Theil’s Inequality

Coefficient (U) and become most suitable for calculating the forecast fresh and frozen longan

export values in the future. The calculated monthly fresh and frozen longan export values for

January-April 2007 appear to be 192.42, 159.82, 150.48 and 152.92 million baht, respectively.





