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The Thammasat University Research Unit in Deep Learning and Advanced Econometrics focuses on 
advancing research at the intersection of economics, finance, business analytics, artificial intelligence, 
and econometrics. The unit integrates deep learning techniques with advanced econometric methods 
to analyze complex, high-dimensional, and nonlinear data relevant to real-world economic and financial 
systems. 
Our research focuses on AI-driven econometric modeling, time-series analysis, forecasting, risk 
assessment, and policy evaluation. These methods are applied across a wide range of domains, including 
financial markets, macroeconomic stability, climate change, health economics, and business decision-
making. The unit also aims to develop future-ready researchers, promote international publications, and 
foster collaboration with policymakers, industry, and global research networks. 
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Expected benefits 

1. Enhanced analytical efficiency: Improved accuracy in the analysis and forecasting of economic, 
financial, and business phenomena. 

2. Future workforce development: Contributing to the development of knowledge and human 
capital for Thailand’s future workforce. 

3. Driving innovation: Transferring knowledge on the application of deep artificial intelligence 
models and advanced econometric methods for economic, financial, and business analysis, as 
well as disseminating this knowledge and providing training to capable and skilled individuals. 

 
Research Plan 
The research unit aims to become a leader in the application of advanced techniques from deep 
learning and advanced econometrics to enhance research analysis of highly complex issues in 
economics, finance, and business. The focus is on applying these techniques to in-depth data analysis, 
big data, and unstructured data, in order to generate high-quality results that are practically applicable 
for both policy-making and business decision-making. 
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Main Research Theme 

“AI-Driven Models for Complex Economic, Financial, and Business Analysis” 

Under this research theme, the unit will focus on studying economic uncertainty, financial market 
volatility, the impacts of macroeconomic policies, as well as consumer and business behavior. The 
research will employ techniques such as Recurrent Neural Networks (RNNs), Transformer-based time 
series models, deep generative models, and advanced econometric models, among others. 
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ข้อมูลทั่วไป 
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เศรษฐมิติข้ันสูงแห่งมหาวิทยาลัยธรรมศาสตร์ 
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