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ABSTRACT

The study of volatility of electricity demand rate in Thailand aims to 1) predict the daily peak
electricity demand in Thailand 2) study the relationship between the peak of electricity demand and
the highest temperature in Thailand 3) study the effect resulting from changing of temperature that
affect the peak electricity demand in each region of Thailand by using secondary data including
electricity demand and the average temperature data from Electricity Generating Authority of
Thailand. This study also analyzes the volatility of electricity demand rate in each region of
Thailand including the metropolitan area, Central, Northern, North-eastern and Southern regions by
using the data collected between 1™ July 2001 to 31" December 2013. The researcher will gather
8404 data per study. Therefore, this research studies all 6 regions of Thailand by using total 50,424
data to analyze the volatility of electricity demand rate in Thailand and using 3 econometric analysis
test 1) stationary test or Unit Root Test, URT. The result shows that the variable data of the peak
electricity demand and the variable data of the average temperature in all regions of Thailand are
stationary. There is no Unit Root at I (0) rate of the model testing the levels with trends and
intercept (p<0.01) 2) Vector Autoregressive test (VAR) found that Lag of the analyzing for each
region is different. However, the result found that the average temperature variable will affect the
peak of electricity demand as the previous study said. 3) Impulse Response Function (IRF) found
that the shock of the volatility of average temperature at 1 degree Celsius will change the electricity
demand and each region required different distance of time to tend into the equilibrium. Therefore,

the result of this study came out as what has been aimed to get from the study indeed.



