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Abstract

The purpose of this research was to create a gold price model in Thailand using
an artificial neural network model under the creation of models using the CRISP-DM
process, to study Factors affecting the price of gold in Thailand. Factors affecting the
price of gold in Thailand were studied, to explain factors affecting the price of gold in
Thailand, which has taken factors from research studies used to create a model for gold
prices in Thailand, including Qil prices in the world market. Exchange rate of the baht to
the United States dollar. The highest 3-month fixed deposit interest rate of commercial
banks in Thailand. Inflation rate in Thailand. Thailand Consumer Confidence Index Value
of imported gold bars from Thailand. Value of Thailand's successful gold exports and the
Stock Exchange of Thailand stock index. Results of measuring the performance of gold
price forecasting in Thailand, using two artificial neural network models. The results of
the experiment found that the Model-1 model has a network architecture of 8 input
layers, 4 hidden layers, and 1 node output layer by running the neural network model
for 500 rounds by dividing the data into groups. A small batch size of 32, with a ratio of
90 percent modeling data and 10 percent testing, gave the best forecasting performance
with a MAPE value of 8.04.
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Figure 1 Box plot graph of actual data for factors used in the research.
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Figure 2 Box plot graph of data after correcting abnormal data (outliers).
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Table 1 Input factors for artificial neural network models.
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Table 2 Data grouping for model construction and model testing.
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Table 3 Assigning parameters to the model.

Handunseiuiugou Rectified Linear Unit
anfunszAuTuanIna HATITALE
UIUTOUVRINTFEUS 500 50U

nsivuadadedudrldiuuusiasdasiodssamiouildlunisisond o
azﬁmsmﬂmamﬁa%’agamamﬁ%’aﬂa%’aﬁdwam'ai’]mwaﬂﬁﬂuﬂizmﬂiwa (Somijit, 2009)
Tnsmiadeiidonlitasendliuduuusasslaseneysvamdiousil

Fuuut 1 (Model-1) Surinndn 8 vun Fudeu 4 Tuua uagdunadns 1 Tuua Joya
dddenldtadetamualaun s1entdsiuiulupanslan snsuanasuvesiuumdeneaas
An3goLIsN Snsmenidy Snsiduile drianuidesiuvesiiuilna yarnsdmesdiums
voeUszinAlng yarnsaseanvemesidniivesusenalnguassuiisiaiunaiandnniwe
wislsginelng

Fauuudt 2 (Model-2) Fuidn 8 Tnun Fudou 5 Tnun uazdunadng 1 Tnun
Tdoyadndonldtaderimunliun sembifuiulunanalan Srruandsuresiuumee
noaansauszeiin Snanenls Snstuile fdanudeduresfuilng yarniniud
nesrwrisvesUszndalng yarinsdeenvemasidniaveslsemalneuarsudsiaiunain
wanysneuwisUsinalneg

5. sunsuMsulanauazUszifiuna (Evaluation)
fuuuassnmesiuUsswalve ldainnisieseiluneaeddimadils
gndesuazasafumNdosnsvielal mnnailifinnugnaesiuilufesdounduluwieon
%’a;&aiuﬁﬁgumauﬁ 3 Tual ielwleisuuu (I\/\odel) finsemunudeIns
AsUIZLIUNA iaﬂamaqmﬂmﬂmaauaumm (Mean Absolute Percentage Error
: MAPE) Lﬂumsaaa ‘mﬂlﬂmﬂm’maﬂmaqﬁuaqmi‘wmﬂimmmmmwmamﬂaau‘uaﬁmi
wensaiTfieufuA1a3e A1 MAPE mmmmmmlmmﬂ

x(t)—x(t) 1)
t=1 X(t)

MAPE =



NIFIMeEanswazinalulad univendesiwigumasany U9 7 aun 1 @nsieu - weew 2567)
Journal of Science and Technology, Rajabhat Maha Sarakham University, Vol. 7 No. 1 (January — April 2024)

6. msiuuuaaasluly (Deployment)

n53veadedidunisadrsuusianssiameslulssmalnglaeldfuuulasage
Usvamiiion Tnenaannmsviinisiasieiannmsvindsensed awnsawuusiasdldldly
AsneInsalismmesanlulsenalnea e usuimisluniswauinisneinsailis
Sefusioly

NanN15398LazaAUs1INan1sIAY

mMeieiiUsvasdifteadsuuuiassmamosslulsamelnelngldsuuulassde
Uszamifien 1ddeyaniond nedszeznarihmafununudeyaduneieu fudifeu
UNTIAN WA 2558 Basiousuanan wa. 2565 saufusseziaan 96 weu lnefitadedldluns
Anneiiedsilde sranthifufivlunaialan SnsuaniUdeureaiuumdenoaafansgeim
Sasmeniy sms1dule ﬁmﬁmwm%ﬁwmﬁﬂ%‘lm yammstidnesdurisvasUsendlng
yarn1sdeenvamesmdnsavesusyinalneuaziuisiaiunaianannsnduisssinalng
Tngnsianikuudnasslasseinelssamiisuniglanseuiunis CRISP-DM

nASeidenduuulnsseUssamidleutiun 2 sauuuldun shuuudt 1 (Model-1)
FuuUTl 2 (Model-2) Faffanndnonssulassneidu 8:4:1 ua 8:5:1 Inednsduvestoyadild
F1MSUNITES 19UV 09lATIU18UT LA DU AT NISNAABUYBIAILUUT1889lAT U8
Uszanmifteuiiy asudseanidy 3 wuuldun

1. fidnsdnveseyadmiunmsadissuuuiaznismageuidu 70% : 30%

2.

3.

sAfedldhfuvuasilasseyssamifivuisaesiauuu svhnisuvsteya
panilugesdiu Ao daumia%aé’huwu,azmimaa‘umug‘uLLUUﬁiﬁﬁmumlﬁﬁ%mmw g

o |

aadnveoyadmiunsassdiuuiaznsaaeuidu 80% : 20%

o |

il
fignsdmvestoyadmsunisasnduuiasnsnageudu 90% : 10%

NANISES 1A LUULALNTNBADUVDIALUUTIaDILATIUNEUSL AU IFDIAILUY AR
NAlARININ

“* Epo

Py 1o 15 20 20 s B a0 a0 “ Epo
val

Figure 3 Model construction and testing of Model-1 with a 90%:10% data split.
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Table 4 Results of measuring the forecasting performance of the artificial neural network

model.
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AALUU
MAPE MAPE MAPE
Model-1 25.68 18.74 8.04
Model-2 19.18 15.9 57.1
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Table 5 Compares the actual gold price with the gold price forecast.
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Figure 4 Graph comparing gold prices with the forecasting results from Model-1.
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