KKU Res. J.(be) 2012; 11(1) 45

/N KKU Res. J.(be) 2012; 11(1): 45-55
/N http : //resjournal kku.ac.th

mswensaianudaimsldi tﬁamsaﬂ‘[ﬂ Aaustaaluauian law
TBUUUIAIDTHILASHUUDIADINITU

Forecasting future demand for water consumption using the ARIMA
modal and GARCH modal
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ABSTRACT

The aim of this study was to forecast the demand of water consumption in the future. The target
populations were 10 provinces that are appropriate in the development of RBF (Riverbank Filtration) by using the
ARIMA modal and GARCH modal. This study used the time series data of the annual population from 1968-2011
multiplied by standard rate of water consumption of basic needs covering 44 observations, and made 4 years
forward forecast. Results of the study indicated that Chiang Mai province has the highest demand for water, followed
by Surat Thani Province, Chiang Rai Province, Nakhon Sawan Province, Lampang Province, Nong Khai

Province, Kamphaeng Phet Province, Phichit Province, Phrae Province, and Chai Nat Province. Then comparing the



46

KKU Res. J.(be) 2012; 11(1)

predictions between the ARIMA modal and GARCH modal, They found of the ARIMA modal that the MAPE lower

than the GARCH modal shows that the ARIMA modal has the ability to forecast accurately than GARCH modal.

Keywords : forecast demand for water, ARIMA modal, GARCH modal
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ﬂﬁNﬁ 1 Naﬂﬁ‘ﬂﬂﬁ@‘ﬂﬂﬂuﬁﬁ (unit root test) mﬂmsﬁmaméfaﬂﬂmﬂm Eviews 5.1
ADF-test
ADF Unit Root Prob.* 1% 5% 10%
statistic
Level 0.7331  -1.03276  -3.592462 -2.931404  -2.603944
IR UNWIUNET 1" Difference 0 -5.922253  -3.596616  -2.933158  -2.604867
2" differences 0 -7.04849  -3.610453  -2.938987  -2.607932
Level 0.3346  -2.482909  -4.186481  -3.51809  -3.189732
PRI 1" Difference 0 -6.704591  -4.192337  -3.520787  -3.191277
2" differences  0.0001  -5.989389  -4.243644 -3.544284  -3.204699
Level 0.5378  -2.087638  -4.186481  -3.51809  -3.189732
dridareeln 1" Difference  0.0001  -6.028689  -4.192337 -3.520787  -3.191277
2" differences 0 -7.14487  -4205004 -3.526609  -3.194611
Level 07712  -1.61322  -4.186481  -3.51809  -3.189732
AR CIETIRERES 1" Difference  0.0001  -5.881947  -4.192337  -3.520787  -3.191277
2" differences 0 -9.838102  -4.198503  -3.523623  -3.192902
Level 0.5974  -1.976154  -4.186481  -3.51809  -3.189732
WHIANINT 1* Difference  0.0001  -5.893588  -4.192337 -3.520787  -3.191277
2" differences 0 -10.02947  -4.198503  -3.523623  -3.192902
Level 0.0776  -3.313827  -4.186481  -3.51809  -3.189732
WNIAUNT 1" Difference 0 -7.108905  -4.192337  -3.520787  -3.191277
2" differences 0 -7.68817  -4.243644  -3.544284  -3.204699
Level 0.5889  -1.992297  -4.186481  -3.51809  -3.189732
Jandauasadssa 1" Difference 0 -6.335475  -4.192337  -3.520787  -3.191277
2" differences 0 -7.268967  -4.205004  -3.526609  -3.194611
Level 0.8783  -1.285523  -4.186481  -3.51809  -3.189732
dniaqswgssil 1" Difference 0 -7.205946  -4.192337  -3.520787  -3.191277
2" differences 0 7516322 -4.205004  -3.526609  -3.194611
Level 03835  -2.381646  -4.186481  -3.51809  -3.189732
WNIAMUDIAY 1" Difference 0 -6.070014  -4.192337  -3.520787  -3.191277
2" differences  0.0001  -6.045197  -4226815 -3.536601  -3.20032
Level 0.3547  -2.440454  -4.186481  -3.51809  -3.189732
1Iaa1a 1" Difference 0 -1.567714  -4.192337  -3.520787  -3.191277
2" differences 0 -12.40259  -4.198503  -3.523623  -3.192902
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