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Abstract

This research aims to (1) study the situation of Thailand's coffee production,
marketing, and trade and (2) forecast the coffee imports to Thailand from October
2020 to December 2021 which is 15 months.

The study used monthly time series data from January 2008 to September
2020 which was 153 months and forecasted by box-Jenkins or SARIMA
(p,d,q)(P.D,Q)s

The results of empirical studies showed that (1) the volume of coffee
production in Thailand has been declined successively, while the volume of coffee
imports has been increased as a result of price deterioration. The government and
business sector still focus on creating the standard for Thai coffee industry, enlarging
the uniqueness, improving the prominence, and enabling it to register the
geographical indications. For most of Thailand's coffee imports, they are imported
from Vietnam. While, Thailand exports coffee in form of instant products to Malaysia
and (2) the most suitable model for forecasting is the SARIMA (0,1,2)(0,1,1)12 and
the results from Thailand's coffee import forecasting showed that, in the last quarter
of 2020, the coffee imports were increased by 33.57% compared to the same period of
the last year. For Thailand's coffee imports in 2021, it showed an increasing trend of
9.87% compared to last year.

Keywords: Forecasting, Coffee, Import volume, Box-Jenkins.
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