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ABSTRACT
A purpose of this research is to analyze the risk of stock and study accuracy of Monte Carlo method
and Box-Jenkins method in forecasting the stock market prices in Thailand which is SET100 during July

2005 to December 2009. The accuracy was tested by Mean Square Error (MSE) with secondary data which

* umvndie vangasuIMsssNaNUNTn An:INESgUMInANINITIANST ¥ INNAYDUUNY

* SENMENTINIIE A IANUATHMFNT ABIZINGINITIANTT NI INENBEADUUN Y



142 MN5a15398 8. (UA.) 11 (2) 1 1.8, - 6.8, 2554

is a time series data of the 50 closing stock market prices. According to analyzing the risk of 47 stocks, the
results of the study can be divided into three groups. The signs of risk coefficient are plus, minus, and both
plus and minus. This research found that there are 18, 10, and 19 stocks with plus, minus and both signs,
respectively. Examining the accuracy of stock market prices forecasting showed that Monte Carlo method
can forecast 27 stocks correctly which accounted for 54%. Box-Jenkins method can predict 23 stocks which
accounted for 46%. For examining the accuracy of stock market prices forecasting in each type of business,
Box-Jenkins method is accurate in 4 types of stock market which accounted for 57.14% and Monte Carlo
method can forecast accurately 2 which accounted for 28.57%, the rest of type of stock market both method
can identical forecasting which accounted for 14.29%. The conclusion of SET100 testing hypothesis showed
that Monte Carlo method is better than Box-Jenkins method in forecasting; therefore, Monte Carlo method

can be used to forecast in that period accurately.

Adaa : Manensalnevanniwg anuidasyasanniwd ouaudela Atand-1auiud SET100
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