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Indicator for the economic cycle of Thailand
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Abstract

This research aims to create a model that will be used as an
indicator of the economic cycle and to create warning for Thailand.

The results of the Composite Index to determine the index of
leading economic variable in the selection of causal relationships, found
that the non-variable weighted index of leading economic engine that
generates up to 4.5 months before the signals are compared with the

Turing point of the coincident indicators.
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The results agreed in advance by the index of forecasting
variables that have been selected as the independent variable and use
Vector Autoregressive Model (VAR) that can be used as an effective early

warning signal is the prediction error is low.
Keyword: Indicator for the economic cycle/Turning Point/Composite Index
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Type of Controlled  Manipulated Manipulated Stat F-Test's Result
Equation Variable Variable 1 Variable 2 (All Coeff. = 0)*
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A1 Root Mean Square Forecast Error
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