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and Nonseasonal Variation

 ÿ®“√’ ¥”»√’  ª√– ‘∑∏‘Ï æ¬—§¶æß…å ·≈– Õ¿‘≠≠“ À‘√—≠«ß…å

Sujaree Damsri, Prasit Payakkapong and Apinya Hirunwong

ABSTRACT

This research aimed to compare 5 decomposition methods: Regression Analysis, Ratio-to-Moving
Average, Ratio-to-Trend, Theta and Census II by using 4 accuracy values of forecasting: MAPE, MSE, MAD
and MRAE as criteria. The forecasting accuracy was investigated by using 3 tracking signals: et SUMt /

t  and MTEt. The studied data were monthly time series with 4 different trends and seasonal variation:
Total Value of Exports, Consumer Price Index (food and beverages), Quantity of the Highest Electric Power
Requirement, and Production of Manufactured Goods (compressor). Based on the study, the optimum
forecasting method of  these data was Theta except for Regression Analysis which was suitable for Quantity
of Electricity Production with sizes of 5 years. From investigation of the forecasting accuracy, the optimum
periods of  Theta were 1, 2 and 5 months and the optimum period of Regression Analysis was 2 months.
Key words: decomposition methods, regression analysis, Theta, Census II

∫∑§—¥¬àÕ

ß“π«‘®—¬π’È¡’«—µ∂ÿª√– ß§å‡æ◊ËÕ»÷°…“·≈–‡ª√’¬∫

‡∑’¬∫«‘∏’°“√·¬° à«πª√–°Õ∫ 5 «‘∏’ ‰¥â·°à «‘∏’°“√

«‘‡§√“–Àå°“√∂¥∂Õ¬ «‘∏’ —¥ à«π°—∫§à“‡©≈’Ë¬‡§≈◊ËÕπ∑’Ë

«‘∏’ —¥ à«π°—∫·π«‚πâ¡ «‘∏’ Theta ·≈–«‘∏’ Census II

„™â§à“«—¥§«“¡∂Ÿ°µâÕß¢Õß°“√æ¬“°√≥å 4 §à“‰¥â·°à

MAPE, MSE, MAD ·≈–MRAE ‡ªìπ‡°≥±å·≈–

µ√«® Õ∫§«“¡∂Ÿ°µâÕß¢Õß°“√æ¬“°√≥å‚¥¬„™â

Tracking Signals 3 §à“ ‰¥â·°à et, SUMt / t  ·≈–

MTEt ¢âÕ¡Ÿ≈∑’Ëπ”¡“»÷°…“‡ªìπ¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“√“¬

‡¥◊Õπ∑’Ë¡’≈—°…≥–·π«‚πâ¡·≈–ƒ¥Ÿ°“≈·µ°µà“ß°—π

®”π«π 4 ™ÿ¥ ‰¥â·°à ¡Ÿ≈§à“ àßÕÕ° ‘π§â“∑—ÈßÀ¡¥

¥—™π’√“§“ºŸâ∫√‘‚¿§ª√–‡¿∑Õ“À“√·≈–‡§√◊ËÕß¥◊Ë¡
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ª√‘¡“≥§«“¡µâÕß°“√æ≈—ß‰øøÑ“ Ÿß ÿ¥·≈–º≈º≈‘µ

¿“§Õÿµ “À°√√¡ª√–‡¿∑§Õ¡‡æ√ ‡´Õ√å º≈°“√«‘®—¬

æ∫«à“«‘∏’°“√æ¬“°√≥å∑’Ë‡À¡“– ¡¢Õß¢âÕ¡Ÿ≈Õπÿ°√¡

‡«≈“√“¬‡¥◊Õπ®”π«π 4 ™ÿ¥ §◊Õ «‘∏’ Theta  à«π«‘∏’

°“√«‘‡§√“–Àå°“√∂¥∂Õ¬ ‡À¡“– ¡°—∫¢âÕ¡Ÿ≈ª√‘¡“≥

°“√º≈‘µ‰øøÑ“ ¢π“¥ 5 ªï ‡¡◊ËÕ«—¥§«“¡∂Ÿ°µâÕß‡¡◊ËÕ

«—¥§«“¡∂Ÿ°µâÕß¢Õß°“√æ¬“°√≥å ‰¥â«à“«‘∏’ Theta ¡’

™à«ß°“√æ¬“°√≥å∑’Ë‡À¡“– ¡ ‰¥â·°à 1, 2 ·≈– 5 ‡¥◊Õπ

 à«π«‘∏’°“√«‘‡§√“–Àå°“√∂¥∂Õ¬¡’™à«ß°“√æ¬“°√≥å∑’Ë

‡À¡“– ¡ §◊Õ 2 ‡¥◊Õπ

∫∑π”

°“√æ¬“°√≥å‡ªìπ√–‡∫’¬∫«‘∏’°“√∑“ß ∂‘µ‘∑’Ë¡’

§«“¡ ”§—≠¬‘Ëß „π°“√«“ß·ºπ·≈–°“√µ—¥ ‘π„®¥”

‡π‘πß“π∑ÿ° “¢“Õ“™’æ ·≈–¢ÕßÕß§å°√À≈“¬Ê

Õß§å°√ ‡æ◊Ë Õ§“¥§– ‡πÀ√◊Õ∑”π“¬°“√ ‡°‘¥¢Õß

‡Àµÿ°“√≥å„πÕπ“§µ °“√§“¥§–‡π‡Àµÿ°“√≥åÀ√◊Õ

 ¿“æ°“√≥å∑’Ë®–‡°‘¥¢÷Èπ„πÕπ“§µ¥â«¬§«“¡‡™◊ËÕ¡—Ëπ

√–¥—∫Àπ÷Ëß ®–∑”„Àâ°“√°”Àπ¥π‚¬∫“¬À√◊Õ°“√

«“ß·ºπß“π „π°“√µ—¥ ‘π„®¥”‡π‘πß“π‡ªìπ‰ªÕ¬à“ß

¡’ª√– ‘∑∏‘¿“æ ªí®®ÿ∫—ππ’È‰¥â¡’ºŸâ‡ πÕ·π–«‘∏’°“√

æ¬“°√≥å¢÷Èπ‡ªìπ®”π«π¡“° ´÷Ëß·µà≈–«‘∏’°“√

æ¬“°√≥å®–¡’§«“¡‡À¡“– ¡ °—∫°“√æ¬“°√≥å

‡Àµÿ°“√≥å„πÕπ“§µ„π≈—°…≥–∑’Ëµà“ß°—π ·≈–„Àâ

§«“¡∂Ÿ°µâÕß·¡àπ¬”µà“ß°—π ß“π«‘®—¬π’È„™â«‘∏’·¬° à«π

ª√–°Õ∫∑—Èß 5 «‘∏’  ”À√—∫Õπÿ°√¡‡«≈“√“¬‡¥◊Õπ®”π«π

4 ™ÿ¥ ́ ÷Ëß§√Õ∫§≈ÿ¡ß“π∑“ß¥â“π‡»√…∞°‘® ·≈–æ≈—ßß“π

¢âÕ¡Ÿ≈¡’°“√‡°Á∫√«∫√«¡Õ¬à“ßµàÕ‡π◊ËÕßµ—Èß·µà‡¥◊Õπ

¡°√“§¡ 2539 ∂÷ß ∏—π«“§¡ 2547 Õπÿ°√¡‡«≈“∑’Ë‡°Á∫

√«∫√«¡π’È¡’°“√‡§≈◊ËÕπ‰À«‡π◊ËÕß®“°Õ‘∑∏‘æ≈¢Õß·π«

‚πâ¡ ·≈–Õ‘∑∏‘æ≈¢Õßƒ¥Ÿ°“≈ ‡æ◊ËÕπ”¡“‡ª√’¬∫‡∑’¬∫

«‘∏’°“√·¬° à«πª√–°Õ∫∑—Èß 5 «‘∏’ ‚¥¬¢âÕ¡Ÿ≈µ—Èß·µà

‡¥◊Õπ¡°√“§¡ 2539 ∂÷ß ∏—π«“§¡ 2546 π”¡“ √â“ß

 ¡°“√æ¬“°√≥å 2 ¢π“¥ ‰¥â·°à Õπÿ°√¡‡«≈“¢π“¥ 5

·≈– 8 ªï  ·≈–¢âÕ¡Ÿ≈µ—Èß·µà‡¥◊Õπ¡°√“§¡ 2547 ∂÷ß

∏—π«“§¡ 2547 π”¡“„™â„π°“√µ√«® Õ∫§«“¡∂Ÿ°

µâÕß¢Õß°“√æ¬“°√≥å ·≈–æ¬“°√≥å≈à«ßÀπâ“ 12 ‡¥◊Õπ

°“√‡ª√’¬∫‡∑’¬∫ª√– ‘∑∏‘¿“æ¢Õß«‘∏’·¬° à«π

ª√–°Õ∫∑—Èß 5 «‘∏’  „π°“√‡ª√’¬∫‡∑’¬∫ªí®®—¬∑’Ë¡’º≈

µàÕ§«“¡∂Ÿ°µâÕß¢Õß°“√æ¬“°√≥å‰¥â·°à «‘∏’°“√æ¬“°√≥å

¢π“¥¢ÕßÕπÿ°√¡‡«≈“ ·≈–™à«ß‡«≈“¢Õß°“√æ¬“°√≥å

‚¥¬æ‘®“√≥“«à“«‘∏’·¬° à«πª√–°Õ∫„¥∑’Ë¡’§«“¡

‡À¡“– ¡°—∫¢π“¥¢ÕßÕπÿ°√¡‡«≈“·≈–™à«ß‡«≈“°“√

æ¬“°√≥å∑’Ë·µ°µà“ß°—π «‘∏’°“√æ¬“°√≥å„¥∑’Ë‡À¡“– ¡

‚¥¬„Àâ§à“«—¥§«“¡∂Ÿ°µâÕß¢Õß°“√æ¬“°√≥åµË”∑’Ë ÿ¥

«—µ∂ÿª√– ß§å¢Õß°“√«‘®—¬

°“√«‘®—¬§√—Èßπ’È¡’«—µ∂ÿª√– ß§å  ¥—ßπ’È

1. »÷°…“«‘∏’°“√«‘‡§√“–ÀåÕπÿ°√¡‡«≈“‡æ◊ËÕ°“√

æ¬“°√≥å ‚¥¬«‘∏’·¬° à«πª√–°Õ∫ 5 «‘∏’ §◊Õ «‘∏’°“√

«‘‡§√“–Àå°“√∂¥∂Õ¬ «‘∏’ —¥ à«π°—∫§à“‡©≈’Ë¬‡§≈◊ËÕπ∑’Ë

«‘∏’ —¥ à«π°—∫·π«‚πâ¡ «‘∏’ Theta ·≈–«‘∏’ Census II

°—∫¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“∑’Ë¡’·≈–‰¡à¡’°“√‡ª≈’Ë¬π·ª≈ß

‡π◊ËÕß®“°ƒ¥Ÿ°“≈

2. ‡ª√’¬∫‡∑’¬∫«‘∏’·¬° à«πª√–°Õ∫∑—Èß 5 «‘∏’

¥â«¬§à“«—¥§«“¡∂Ÿ°µâÕß¢Õß°“√æ¬“°√≥å 4 §à“‰¥â·°à

§à“ MAPE, MSE, MAD ·≈– MRAE

∑ƒ…Æ’∑“ß ∂‘µ‘∑’Ë‡°’Ë¬«¢âÕß

°“√«‘‡§√“–ÀåÕπÿ°√¡‡«≈“‡ªìπ°“√»÷°…“ à«π

ª√–°Õ∫¢ÕßÕπÿ°√¡‡«≈“ 4  à«π §◊Õ ·π«‚πâ¡ (trend)

ƒ¥Ÿ°“≈ (seasonal) «—Ø®—°√ (cycle) ·≈–‡Àµÿ°“√≥å∑’Ë

º‘¥ª°µ‘ (irregular) ‡π◊ËÕß®“°≈—°…≥–°“√‡§≈◊ËÕπ‰À«

¢ÕßÕπÿ°√¡‡«≈“¡’º≈‡π◊ËÕß¡“®“°≈—°…≥–¢Õß à«π

ª√–°Õ∫¢ÕßÕπÿ°√¡‡«≈“ «‘∏’°“√æ¬“°√≥å¢âÕ¡Ÿ≈

Õπÿ°√¡‡«≈“¡’À≈“¬«‘∏’ ‡™àπ «‘∏’‚Œ≈∑å·≈–«‘π‡∑Õ√å (Holt-

Winters Method) «‘∏’∫äÕ° ǻ·≈–‡®π°‘π å (Box-Jenkins

Method) ‡ªìπµâπ ‚¥¬·µà≈–«‘∏’°“√æ¬“°√≥å®–¡’

§«“¡‡À¡“– ¡ °—∫°“√æ¬“°√≥å‡Àµÿ°“√≥å„πÕπ“§µ

„π≈—°…≥–∑’Ëµà“ß°—π ·≈–„Àâ§«“¡∂Ÿ°µâÕß·¡àπ¬”µà“ß°—π

«‘∏’·¬° à«πª√–°Õ∫‡ªìπ«‘∏’Àπ÷Ëß∑’Ë¡’°“√·¬° à«π¢Õß
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Õπÿ°√¡‡«≈“µ“¡ à«πª√–°Õ∫¢ÕßÕπÿ°√¡‡«≈“ „π

ß“π«‘®—¬π’È»÷°…“‡©æ“–«‘∏’·¬° à«πª√–°Õ∫ 5 «‘∏’ ‰¥â·°à

«‘∏’°“√«‘‡§√“–Àå°“√∂¥∂Õ¬ «‘∏’ —¥ à«π°—∫§à“‡©≈’Ë¬

‡§≈◊ËÕπ∑’Ë «‘∏’ —¥ à«π°—∫·π«‚πâ¡ «‘∏’ Theta ·≈–«‘∏’

Census II ´÷Ëß«‘∏’·¬° à«πª√–°Õ∫·µà≈–«‘∏’¡’√“¬

≈–‡Õ’¬¥¥—ßµàÕ‰ªπ’È

«‘∏’°“√«‘‡§√“–Àå°“√∂¥∂Õ¬ ‡ªìπ«‘∏’·¬° à«π

ª√–°Õ∫∑’Ë„™âÀ≈—°°“√¢Õß°“√«‘‡§√“–Àå°“√∂¥∂Õ¬

‚¥¬¡’°“√«—¥Õ‘∑∏‘æ≈‡π◊ËÕß®“°·π«‚πâ¡·≈–ƒ¥Ÿ°“≈

°“√«—¥·π«‚πâ¡‰¥â‚¥¬°“√ √â“ß ¡°“√·π«‚πâ¡∑’Ë¡’

µ—«·ª√‡«≈“‡ªìπµ—«·ª√Õ‘ √–  à«π°“√«—¥Õ‘∑∏‘æ≈

¢Õßƒ¥Ÿ°“≈∑”„π∑”πÕß‡¥’¬«°—π µ—«·ª√∑’Ë √â“ß¢÷Èπ

‡æ◊ËÕ«—¥Õ‘∑∏‘æ≈¢Õßƒ¥Ÿ°“≈®–‡ªìπµ—«·ª√¥—¡¡’Ë¢Õß

ƒ¥Ÿ°“≈ (seasonal dummy variables) ÷́Ëßµ—«·ª√¥—¡¡’Ë

‡À≈à“π’È®–·∑π·µà≈–ƒ¥Ÿ°“≈¢Õß¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“

(∑√ß»‘√‘, 2539)

«‘∏’ —¥ à«π°—∫§à“‡©≈’Ë¬‡§≈◊ËÕπ∑’Ë ¡’«—µ∂ÿª√– ß§å

∑’Ë®–¢®—¥°“√‡§≈◊ËÕπ‰À«‡π◊ËÕß®“°ƒ¥Ÿ°“≈ÕÕ°®“°

Õπÿ°√¡‡«≈“ ‚¥¬«‘∏’‡©≈’Ë¬‡§≈◊ËÕπ∑’Ë°àÕπ ®–‰¥â§à“«—¥

 à«πª√–°Õ∫¢Õß·π«‚πâ¡·≈–«—Ø®—°√ π”§à“«—¥ à«π

ª√–°Õ∫∑’Ë‰¥â‰ªª√—∫ÕÕ°®“°Õπÿ°√¡‡«≈“‡¥‘¡ ·≈â«

®÷ßÀ“§à“«—¥Õ‘∑∏‘æ≈¢Õßƒ¥Ÿ°“≈®“°Õπÿ°√¡‡«≈“∑’Ëª√—∫

·π«‚πâ¡·≈–«—Ø®—°√·≈â« (∑√ß»‘√‘, 2539)

«‘∏’ —¥ à«π°—∫·π«‚πâ¡ «‘∏’π’È®– √â“ß ¡°“√

·π«‚πâ¡®“°§à“‡©≈’Ë¬¢ÕßÕπÿ°√¡‡«≈“·µà≈–ªï°àÕπ

®–‰¥â§à“«—¥ à«πª√–°Õ∫¢Õßƒ¥Ÿ°“≈·≈–«—Ø®—°√ π”

§à“«—¥ à«πª√–°Õ∫∑’Ë‰¥â‰ªª√—∫ÕÕ°®“°Õπÿ°√¡‡«≈“

‡¥‘¡ ·≈â«®÷ßÀ“§à“«—¥Õ‘∑∏‘æ≈¢Õßƒ¥Ÿ°“≈·≈–°”®—¥

ƒ¥Ÿ°“≈ÕÕ°®“°Õπÿ°√¡‡«≈“ (John et al., 2001)

«‘∏’ Theta ‡ªìπ°“√‡ª≈’Ë¬π·ª≈ß à«π‚§âß¢Õß

Õπÿ°√¡‡«≈“ °“√‡ª≈’Ë¬π·ª≈ß¢Õß à«π‚§âßπ’È¢÷ÈπÕ¬Ÿà

°—∫§à“ —¡ª√– ‘∑∏‘Ï¢Õß Theta (‡ªìπ —≠≈—°…≥å∑’Ë‰¥â

®“°µ—«Õ—°…√¢Õß°√’°) ∑”°“√æ¬“°√≥å¢âÕ¡Ÿ≈Õπÿ°√¡

‡«≈“‚¥¬·∫àß¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“ÕÕ°‡ªìπ‡ âπTheta-lines

 Õß‡ âπ ·µà≈–‡ âπ°Á®–π”¡“Õπÿ¡“π§à“·¬°°—π ·≈–

π”§à“¡“√«¡°—πÕ’°§√—Èß‡æ◊ËÕæ¬“°√≥å§à“¢Õß¢âÕ¡Ÿ≈

Õπÿ°√¡‡«≈“„π¿“¬À≈—ß (Assimakopoulos and

Nikolopoulos, 2000)

«‘∏’ Census II ‡ªìπ«‘∏’°“√æ¬“°√≥å∑’Ë¡’

ª√–«—µ‘»“ µ√å∑’Ë¬“«π“π ‚¥¬„π™à«ß°àÕπ∑’Ë®–¡’°“√

æ—≤π“∑“ß¥â“π§Õ¡æ‘«‡µÕ√å °“√§”π«≥«‘∏’·¬° à«π

ª√–°Õ∫®–∑”¥â«¬¡◊Õ·≈–¡’¢âÕ®”°—¥ °“√æ—≤π“

‚ª√·°√¡§Õ¡æ‘«‡µÕ√å‡æ◊ËÕ·∫àß·¬°Õπÿ°√¡‡«≈“‰¥â

√—∫°“√æ—≤π“¢÷Èπ„πªï §.». 1955 ‚¥¬ Julius Shiskin

´÷Ëß‡ªìππ—° ∂‘µ‘‡»√…∞»“ µ√å∑’Ë ”π—°ß“π ∂‘µ‘·Ààß

ª√–‡∑» À√—∞Õ‡¡√‘°“  ”À√—∫‚ª√·°√¡∑’Ë‰¥âæ—≤π“

·≈–π”‰ª„™â„πªí®®ÿ∫—π‡√’¬°«à“ X-12-ARIMA «‘∏’

·¬° à«πª√–°Õ∫«‘∏’π’È‰¥â¡’°“√π”‰ª„™âÕ¬à“ß°«â“ß¢«“ß

∑—È ß„πÀπà«¬ß“π¢Õß√—∞·≈–Õß§å°√‡Õ°™π¢Õß

 À√—∞Õ‡¡√‘°“ ·≈–Õ’°À≈“¬ª√–‡∑» «‘∏’ Census II

¡’À≈—°°“√ ”§—≠∑’Ë‡æ‘Ë¡‡µ‘¡®“°«‘∏’·¬° à«πª√–°Õ∫Õ◊ËπÊ

§◊Õ ¡’°“√°”®—¥Õ‘∑∏‘æ≈¢Õß«—π∑”°“√ (Trading day)

·≈–°“√°”®—¥§à“º‘¥ª°µ‘ „π·µà≈–¢—ÈπµÕπ¢Õß°“√

«‘‡§√“–Àå°àÕπ∑”°“√‡©≈’Ë¬‡§≈◊ËÕπ∑’Ë (Makridakis et al.,

1998)

«‘∏’¥”‡π‘π°“√«‘®—¬

„π°“√«‘®—¬π’È¡’¢—ÈπµÕπ„π°“√¥”‡π‘πß“π¥—ßπ’È

1. °“√√«∫√«¡¢âÕ¡Ÿ≈

¢âÕ¡Ÿ≈∑’Ë„™â„π°“√«‘‡§√“–Àå‰¥â®“°°“√√«∫√«¡

®“°√“¬ß“πª√–®”ªï·≈–‡Õ° “√‡º¬·æ√à ‰¥â·°à ¢âÕ¡Ÿ≈

Õπÿ°√¡‡«≈“√“¬‡¥◊Õπ∑’Ë‡°Á∫√«∫√«¡‰«â‚¥¬Àπà«¬ß“π

¢Õß¿“§√—∞·≈–√—∞«‘ “À°‘®µ—Èß·µà‡¥◊Õπ¡°√“§¡ 2539

∂÷ß ‡¥◊Õπ∏—π«“§¡ 2547 ‡ªìπ®”π«π 4 ™ÿ¥‰¥â·°à ™ÿ¥∑’Ë

1 ¡Ÿ≈§à“ àßÕÕ° ‘π§â“∑—È ßÀ¡¥‡ªìπ√“¬‡¥◊Õπ

( ”π—°ß“π‡»√…∞°‘®°“√‡°…µ√, 2547) ™ÿ¥∑’Ë 2 ¥—™π’

√“§“ºŸâ∫√‘‚¿§ª√–‡¿∑Õ“À“√·≈–‡§√◊ËÕß¥◊Ë¡ (∏π“§“√

·Ààßª√–‡∑»‰∑¬, 2548°) ™ÿ¥∑’Ë 3 ª√‘¡“≥§«“¡

µâÕß°“√æ≈—ß‰øøÑ“ Ÿß ÿ¥ (°“√‰øøÑ“ΩÉ“¬º≈‘µ·Ààß

ª√–‡∑»‰∑¬, 2547) ·≈–™ÿ¥∑’Ë 4 º≈º≈‘µ¿“§

Õÿµ “À°√√¡ª√–‡¿∑§Õ¡‡æ√ ‡´Õ√å (∏π“§“√·Ààß
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ª√–‡∑»‰∑¬, 2548¢)

2. ¢—ÈπµÕπ°“√«‘‡§√“–Àå¢âÕ¡Ÿ≈

2.1 π”¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“∑—Èß 4 ™ÿ¥ ¡“æ‘®“√≥“

≈—°…≥–°“√‡§≈◊ËÕπ‰À«¢Õß¢âÕ¡Ÿ≈‡∫◊ÈÕßµâπ®“°°“√

æ≈ÁÕµ°√“ø §à“ —¡ª√– ‘∑∏‘Ï À —¡æ—π∏å·∫∫ÕÕ‚µ∑’Ë

™à«ß k µà“ßÊ ·≈–°“√∑¥ Õ∫ ¡¡µ‘∞“π®“°°“√

«‘‡§√“–Àå°“√∂¥∂Õ¬ ‚¥¬æ‘®“√≥“°“√√«¡°—π¢Õßµ—«

·∫∫Õπÿ°√¡‡«≈“∑—Èß 4 ™ÿ¥ ∑—Èß√Ÿª·∫∫∫«°·≈–√Ÿª

·∫∫§Ÿ≥

2.2 ®—¥¢π“¥¢ÕßÕπÿ°√¡‡«≈“µ—Èß·µà‡¥◊Õπ

¡°√“§¡ 2539 ∂÷ß‡¥◊Õπ∏—π«“§¡ 2546 ‡ªìπ 2 ¢π“¥

‰¥â·°à Õπÿ°√¡‡«≈“¢π“¥  5 ·≈– 8 ªï ·≈–æ‘®“√≥“

À“√Ÿª·∫∫·π«‚πâ¡∑’Ë‡À¡“– ¡ ∑”°“√«‘‡§√“–Àå√Ÿª

·∫∫ ¡°“√æ¬“°√≥å¥â«¬«‘∏’·¬° à«πª√–°Õ∫∑—Èß 5 «‘∏’

‰¥â·°à «‘∏’°“√«‘‡§√“–Àå°“√∂¥∂Õ¬ (Regression Analysis:

RG) «‘∏’ —¥ à«π°—∫§à“‡©≈’Ë¬‡§≈◊ËÕπ∑’Ë (Ratio-to-Moving

Averages: MA) «‘∏’ —¥ à«π°—∫·π«‚πâ¡ (Ratio-to-

Trend: TREND) «‘∏’ Theta ·≈–«‘∏’ Census II ·≈–

À“§à“æ¬“°√≥å≈à«ßÀπâ“ 12 ‡¥◊Õπµ—Èß·µà‡¥◊Õπ¡°√“§¡

2547 ∂÷ß‡¥◊Õπ∏—π«“§¡ 2547 ®“°§à“æ¬“°√≥å∑’Ë‰¥â

2.3 §”π«≥§«“¡§≈“¥‡§≈◊Ë Õπ¢Õß°“√

æ¬“°√≥å®“°º≈µà“ß¢Õß§à“æ¬“°√≥å°—∫§à“®√‘ß ·≈–§à“

«—¥§«“¡∂Ÿ°µâÕß¢Õß°“√æ¬“°√≥å 4 §à“ §◊Õ

‡ªÕ√å‡´Áπµå —¡∫Ÿ√≥å¢Õß§«“¡§≈“¥‡§≈◊ËÕπ°”≈—ß Õß

‡©≈’Ë¬ (Mean Absolute Percentage Error: MAPE) º≈

√«¡¢Õß§«“¡§≈“¥‡§≈◊ËÕπ°”≈—ß Õß‡©≈’Ë¬ (Mean

Square Error: MSE) §à“‡∫’Ë¬ß‡∫π —¡∫Ÿ√≥å‡©≈’Ë¬ (Mean

Absolute Deviation: MAD) ·≈–§à“ —¡∫Ÿ√≥å —¡æ—∑∏å

¢Õß§«“¡§≈“¥‡§≈◊ËÕπ‡©≈’Ë¬ (Mean Relative Absolute

Error: MRAE) ·≈–æ‘®“√≥“«à“«‘∏’°“√æ¬“°√≥å‚¥¬

°“√·¬° à«πª√–°Õ∫∑’Ë‡À¡“– ¡∑’Ë ÿ¥°—∫Õπÿ°√¡

‡«≈“·µà≈–™ÿ¥ ·µà≈–¢π“¥ ®“°§à“«—¥§«“¡∂Ÿ°µâÕß

¢Õß°“√æ¬“°√≥å∑’Ë¡’§à“πâÕ¬∑’Ë ÿ¥ À≈—ß®“°π—Èπ®÷ß

∑”°“√µ√«® Õ∫§«“¡‡À¡“– ¡¢Õß√Ÿª·∫∫°“√

æ¬“°√≥å ‚¥¬°“√∑¥ Õ∫§«“¡‡ªìπÕ‘ √–¢Õß

§«“¡§≈“¥‡§≈◊ËÕπ®“°§à“ ∂‘µ‘ Ljung-Box Q

«‘‡§√“–Àå°“√·®°·®ß¢Õß§«“¡§≈“¥‡§≈◊ËÕπ«à“¡’°“√

·®°·®ß·∫∫ª°µ‘À√◊Õ‰¡à‚¥¬§”π«≥ Pearson

correlation coefficient ·≈–æ‘®“√≥“§«“¡·ª√ª√«π

¢Õß§«“¡§≈“¥‡§≈◊ËÕπ

2.4 §”π«≥§à“«—¥§«“¡∂Ÿ°µâÕß¢Õß§à“æ¬“°√≥å

®“°§«“¡§≈“¥‡§≈◊ËÕπ¢Õß°“√æ¬“°√≥å‚¥¬À“º≈µà“ß

¢Õß§à“æ¬“°√≥å 12 §à“≈à«ßÀπâ“µ—Èß·µà‡¥◊Õπ¡°√“§¡

2547 ∂÷ß‡¥◊Õπ∏—π«“§¡ 2547 °—∫§à“®√‘ß¢ÕßÕπÿ°√¡

‡«≈“‡¥◊Õπ¡°√“§¡ 2547 ∂÷ß‡¥◊Õπ∏—π«“§¡ 2547 π”

¡“æ‘®“√≥“‡ª√’¬∫‡∑’¬∫«à“«‘∏’°“√æ¬“°√≥å‚¥¬°“√

·¬° à«πª√–°Õ∫«‘∏’„¥‡À¡“– ¡∑’Ë ÿ¥ °—∫Õπÿ°√¡

‡«≈“·µà≈–™à«ß‡«≈“¢Õß°“√æ¬“°√≥å ‚¥¬„™â§à“ Tracking

Signals 3 §à“‰¥â·°à §«“¡§≈“¥‡§≈◊ËÕπ¢Õß¢âÕ¡Ÿ≈µ—«Õ¬à“ß

≥ ‡«≈“ t À√◊Õ et º≈√«¡ – ¡ ≥ ‡«≈“ t À√◊Õ SUM

t
t

·≈–º≈√«¡ ≥ ‡«≈“ t ¢Õß§à“§≈“¥‡§≈◊ËÕπ¢Õß°“√

æ¬“°√≥å§√—Èß≈– k §à“ À√◊Õ

º≈

°“√«‘‡§√“–Àå≈—°…≥–¢Õß¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“

‡∫◊ÈÕßµâπ∑”„Àâ∑√“∫«à“¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“™ÿ¥∑’Ë 1 ·≈–

™ÿ¥∑’Ë 2 ‡ªìπ¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“∑’Ë¡’°“√‡§≈◊ËÕπ‰À«

‡π◊ËÕß®“°Õ‘∑∏‘æ≈¢Õß·π«‚πâ¡ ¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“™ÿ¥

∑’Ë 3 ‡ªìπ¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“∑’Ë¡’°“√‡§≈◊ËÕπ‰À«

‡π◊ËÕß®“°Õ‘∑∏‘æ≈¢Õß·π«‚πâ¡·≈–ƒ¥Ÿ°“≈·∫∫§Ÿ≥

·≈–¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“™ÿ¥∑’Ë 4 ¡’°“√‡§≈◊ËÕπ‰À«

‡π◊ËÕß®“°Õ‘∑∏‘æ≈¢Õß·π«‚πâ¡·≈–ƒ¥Ÿ°“≈·∫∫∫«°

(Figure1)

‡¡◊ËÕ«‘ ‡§√“–ÀåÀ“√Ÿª·∫∫¥â«¬«‘∏’·¬° à«π

ª√–°Õ∫∑—Èß 5 «‘∏’ ‡ª√’¬∫‡∑’¬∫§à“«—¥§«“¡∂Ÿ°µâÕß

¢Õß°“√æ¬“°√≥å 4 §à“ ·≈–µ√«® Õ∫§«“¡‡À¡“–

 ¡¢Õß√Ÿª·∫∫°“√æ¬“°√≥å ®–‰¥â√Ÿª·∫∫∑’Ë‡À¡“–

 ¡¥—ß Table 1 ®“°°“√«‘®—¬æ∫«à“ «‘∏’ Theta ‡ªìπ«‘∏’

°“√æ¬“°√≥å∑’Ë‡À¡“– ¡°—∫Õπÿ°√¡‡«≈“‚¥¬ à«π„À≠à

∑—Èß¢π“¥  5 ·≈– 8 ªï ¬°‡«âπ¢âÕ¡Ÿ≈ª√‘¡“≥§«“¡

µâÕß°“√æ≈—ß‰øøÑ“ Ÿß ÿ¥ ¢π“¥ 5 ªï  ‡À¡“– ¡°—∫
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Figure 1 Graphs of time-series data.

«‘∏’°“√«‘‡§√“–Àå°“√∂¥∂Õ¬

∫∑ √ÿª

°“√«‘‡§√“–Àå¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“¥â«¬«‘∏’·¬°

 à«πª√–°Õ∫∑—Èß 5 «‘∏’ °—∫Õπÿ°√¡‡«≈“√“¬‡¥◊Õπ∑’Ë¡’

·≈–‰¡à¡’Õ‘∑∏‘æ≈‡π◊ËÕß®“°ƒ¥Ÿ°“≈ æ∫«à“«‘∏’ Theta

‡ªìπ«‘∏’°“√æ¬“°√≥å∑’Ë‡À¡“– ¡°—∫Õπÿ°√¡‡«≈“ à«π

„À≠à ‡π◊ËÕß®“°‡ªìπ«‘∏’∑’Ë¡’°“√À“Õ‘∑∏‘æ≈¢Õß·π«‚πâ¡

®“°°“√√«¡°—π¢Õß ¡°“√∑’Ë· ¥ß≈—°…≥–√–¬– —Èπ

(short term) ·≈– ¡°“√∑’Ë· ¥ß≈—°…≥–√–¬–¬“« (long

term) ¢Õß¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“ „π¢≥–∑’Ë«‘∏’°“√·¬°

 à«πª√–°Õ∫«‘∏’Õ◊Ëπ®–À“Õ‘∑∏‘æ≈¢Õß·π«‚πâ¡®“°

√Ÿª·∫∫ ¡°“√·π«‚πâ¡‡æ’¬ß√Ÿª·∫∫‡¥’¬« ·≈–«‘∏’

°“√æ¬“°√≥å¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“∑’Ë‡À¡“– ¡°—∫¢âÕ¡Ÿ≈

∑’Ë¡’Õ‘∑∏‘æ≈‡π◊ËÕß®“°ƒ¥Ÿ°“≈ 3 «‘∏’‰¥â·°à«‘∏’ —¥ à«π

°—∫§à“‡©≈’Ë¬‡§≈◊ËÕπ∑’Ë «‘∏’ —¥ à«π°—∫·π«‚πâ¡ ·≈–«‘∏’

Census II  ”À√—∫«‘∏’ Theta «‘∏’°“√«‘‡§√“–Àå°“√∂¥∂Õ¬

‡ªìπ«‘∏’°“√æ¬“°√≥å∑’Ë‡À¡“– ¡°—∫¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“

∑’Ë¡’Õ‘∑∏‘æ≈‡π◊ËÕß®“°·π«‚πâ¡‡æ’¬ßÕ‘∑∏‘æ≈‡¥’¬« ·≈–

‡À¡“– ¡°—∫¢âÕ¡Ÿ≈Õπÿ°√¡‡«≈“∑’Ë¡’Õ‘∑∏‘æ≈‡π◊ËÕß®“°

·π«‚πâ¡·≈–ƒ¥Ÿ°“≈ ‡¡◊ËÕæ‘®“√≥“∂÷ß§à“º‘¥ª°µ‘æ∫«à“

ß“π«‘®—¬π’È¡’«‘∏’ Census II ´÷Ëß‡ªìπ«‘∏’°“√æ¬“°√≥å

·∫∫·¬° à«πª√–°Õ∫∑’Ë¡’°“√°”®—¥§à“º‘¥ª°µ‘‡æ’¬ß
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Table 1 Result of decomposition methods.

Time-series Type of Sizes Method Model
data model

Total value of Plus 5 Theta ˆ ( ) ˆ .′ = + − + − +











+Y X X hn h n nα α

α
1 0 003896805 1

1

exports when h = 1,2,3,... and α = 0.6225; = ln Yt

Plus 8 Theta ˆ ( ) ˆ .Y X X hn h n n+ = + − + − +











α α

α
1 0 8981496 1

1

when h = 1,2,3,... and α = 0.74

Consumer Plus 5 Theta ˆ ( ) ˆ .Y X X hn h n n+ = + − − − +











α α

α
1 0 03270603 1

1

price index when h = 1,2,3,... and α = 0.95
(food and
beverage) Plus 8 Theta ˆ ( ) ˆ .Y X X hn h n n+ = + − + − +











α α

α
1 0 0779083 1

1

when h = 1,2,3,... and α = 0.95
ˆ .Y t X X X Xt t t t t= + + + + +12348 77 2 75 467 801 9881 2 3 4

Multiply 5 RG + + + + + +851 439 469 420 256 2675 6 7 8 9 10X X X X X Xt t t t t t

Quantity of +147 11X t

the highest ˆ ( ) ˆ .′ = + − − × − +











+

−Y X X hn h n nα α
α

1 1 310523 10 1
17

electric Multiply 8 Theta when h = 1,2,3,... and α = 0.774; ′ =Y
Y

St
t

t
1

 ˆ  is 1.031,

power 0.999, 0.970, 0.961, 0.965, 0.990, 0.997, 1.009, 1.016, 1.005,
requirement 1.020, 1.036

ˆ ( ) ˆ . ˆY X X h Sn h n n t+ = + − + − +











+α α

α
1 1 925529 1

1

Production of Plus 5 Theta when h = 1,2,3,... and α = 0.754 Ŝt  is -3.804, 10.955,
manufactured 110.540, 14.931, 81.064, 62.272, -17.987, -21.621,-33.120,

goods -85.759, -17.037, -100.434

(compressor) ˆ ( ) ˆ . ˆY X X h Sn h n n t+ = + − + − +











+α α

α
1 1 491624 1

1

Plus 8 Theta when h = 1,2,3,... and α = 0.694 Ŝt  is 8.598, 15.585, 97.316,
16.740, 59.393, 52.893, 3.706, -17.357, -32.953, -71.145,
-32.920,-87.855

Ŷn h+ = §à“æ¬“°√≥å h ™à«ß≈à«ßÀπâ“

Xn = §à“ —ß‡°µÕπÿ°√¡‡«≈“∑’Ë¢®—¥Õ‘∑∏‘æ≈ƒ¥Ÿ°“≈

X̂n = §à“‡©≈’Ë¬¢Õß§à“æ¬“°√≥å ≥ ‡«≈“∑’Ë n ¢Õß‡ âπ Theta-lines  Õß‡ âπ

α = §à“§ß∑’Ë°“√∑”„Àâ‡√’¬∫À“‚¥¬«‘∏’ Maximum Likelihood

Ŝt = §à“ª√–¡“≥ƒ¥Ÿ°“≈
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«‘∏’‡¥’¬« ·≈–®“°°“√«‘‡§√“–Àå°“√µ√«® Õ∫§à“

æ¬“°√≥åæ∫«à“«‘∏’·¬° à«πª√–°Õ∫∑—Èß 5 «‘∏’ ‡À¡“–

 ¡„π°“√æ¬“°√≥å 2 √–¬– ‰¥â·°à √–¬–„°≈â (πâÕ¬°«à“

1 ‡¥◊Õπ) ·≈–√–¬– —Èπ (1-3 ‡¥◊Õπ)

‡Õ° “√Õâ“ßÕ‘ß

°“√‰øøÑ“ΩÉ“¬º≈‘µ·Ààßª√–‡∑»‰∑¬ °√–∑√«ßæ≈—ßß“π.

2547. √“¬ß“πª√–®”ªï 2539-2547.

∑√ß»‘√‘ ·µâ ¡∫—µ‘. 2539. ‡∑§π‘§°“√æ¬“°√≥å‡™‘ß

ª√‘¡“≥. øî ‘° å‡ Á́π‡µÕ√å, °√ÿß‡∑æœ.

∏π“§“√·Ààßª√–‡∑»‰∑¬ °√–∑√«ß°“√§≈—ß. 2548°.

¥—™π’√“§“ºŸâ∫√‘‚¿§ª√–‡¿∑Õ“À“√·≈–‡§√◊ËÕß¥◊Ë¡.

¿“§‡»√…∞°‘®®√‘ß. ·À≈àß∑’Ë¡“: http://www.bot.or.th

/bothomepage/databank/ EconData/ EconFinance/

Download/Tab77.xls, 15 °ÿ¡¿“æ—π∏å 2548.

.2548¢. º≈º≈‘µ¿“§Õÿµ “À°√√¡ª√–‡¿∑

§Õ¡‡æ√ ‡´Õ√å. ¿“§‡»√…∞°‘®®√‘ß. ·À≈àß∑’Ë¡“:

http://www.bot.or.th/ bothomepage/databank/

EconData/ EconFinance/Download/Tab66.xls, 15

°ÿ¡¿“æ—π∏å 2548.

 ”π—°ß“π‡»√…∞°‘®°“√‡°…µ√ °√–∑√«ß‡°…µ√·≈–

 À°√≥å. 2547. ¡Ÿ≈§à“ àßÕÕ°·≈–π”‡¢â“ ‘π§â“

∑—ÈßÀ¡¥‡ªìπ√“¬‡¥◊Õπ.  ∂‘µ‘°“√π”‡¢â“·≈– àßÕÕ°.

·À≈àß∑’Ë¡“: http://www.oae.go.th/statistic/ export/

1301Vul-W.xls,15 °ÿ¡¿“æ—π∏å 2548.

Assimakopoulos, V. and K Nikolopoulos. 2000.

çThe theta method: a Decomposition Approach

to Forecastingé. International Journal of

Forecasting 16: 521-530.

John, E. H., G. R. Arthur and W. W Dean. 2001.

Business Forecasting. 7th ed., New Jersey.

Prentice - Hall, Inc.

Makridakis, S., S.C Wheelwright, and R.J Hyndman.

1998. Forecasting Methods and Applications.

3rd ed. NewYork. John Wiley&Sons, Inc.




