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PHAKKHAPHON SAWATKAMON : ANALYSIS OF THE EXCHANGE
RATE OF THE THAI BAHT AGAINST THE CHINESE YUAN USING
A SUPPORT VECTOR MACHINE MODEL. THESIS ADVISOR :
ASST. PROF. BENJAWAN RODJANADID, Ph.D. 61 PP.

SUPPORT VECTOR MACHINE/MULTIPLE LINEAR REGRESSION/THE
EXCHANGE RATE THAI BAHT AGAINST CHINESE YUAN

The objectives of this research were to study the factors that affect the
exchange rate of the Thai Baht against the Chinese Yuan by using multiple linear
regression and to find an appropriate model for forecasting the exchange rate of
the Thai Baht against the Chinese Yuan by using Support Vector Machine (SVM),
work computations by R statistical software.

The result showed that factors which affect the interest rate at a statistically
significant level of at least 5% were Policy Interest Rate and the Value of Imports
from China, both in the positive direction, and the Foreign Exchange Reserves in
the negative direction. The SVM model could predict the exchange rate of the
Thai Baht against the Chinese Yuan during the period January 2019 until June

2019 with a Root Mean Square Error of 0.1435.
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