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ABSTRACT

The study looks analyze the Non-linear model of the active stock prices actively trading
in the Stock Exchange of Thailand. There are a total of 14 stocks from 7 business segments in
SET100 which were selected for this study and reported the daily closing prices of them as the

secondary data from 1st April 2005 to 31st March 2013.

Using the Augmented Dickey Fuller Test (ADF) as the statistical method to prove the
time series stability of each stock data at Alpha or significantly level of 0.01. The results can be
concluded that all data are stable. Next, is the Linear regression study with ARIMA method was
carried out to find out the best fit prediction equation for close market prices of these selected
stocks then checking the Linearity by BDS test and SETAR test. We can also conclude that these
data are Non Linear. Finally, we used MEAN Statistical comparison by MAPE (Mean Absolute
Percentage Error) for decision making between Linear and Non Linear models to select the best
fit model for the closing prices of each 14 selected stock. 12 of them fit with Non Linear model

while the other 2; STANLY and INTUCH, are more fit to Linear model. Then, we can use the



equation to plot and predict the next 90 days stock price at closing market. CPF, SCB,BBL,
STANLY,SAT, SCC, CPN,PTT,BANPU, BGH, CANTEL, INTUCH show the increment trend

but KSL,ADVANCE are decreasing.



