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FORECASTING

 to calculate or predict (some future event or condition)
usually as a result of study and analysis of available
pertinent data; especially : to predict (weather conditions)
on the basis of correlated meteorological observations

Merriam-Webster's Learner's Dictionary
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1. N1SNEINIIAZAALEND (Forecasts are always wrong)

2. MIngnsalaziinnuniugInYuInssydanaswensallv
UALaU (Forecasts are more accurate for groups or families

of items)

3. A1SNYINTAIIUSLEZEULLUUSIUINATINISNYINST A LUTZY 1)

(Forecasts are more accurate for shorter time periods)

4. gwensalnasnunazidn latadninvesdsniswensainly

(Forecaster should now limitations of the forecasting
method)
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(Quantitative Forecasting Techniques)

[ ) )
(1) (2) (3) (4)
Time-series Regression Econometric Estimation

Analysis Model
\, J L S
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& Time-series Forecasting
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29AUIZNBUVDINSILASIZIY Historical Data

A Trend
component

.g — Seasonality
5 I
5 /
‘g’ Actual demand
© line
o
- X
L Average demand
g over 4 years
5
o] Random variation
132 N?ise
I I I >
1 2 3 4

Time (years)

inn: Heizer and Render viivéa Operations Management, 10th edition
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ta is progressively increasing (shown)
or decreasing
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Time
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Time Series Forecasting

wmailan1snainsallaadsiBlaunn
(Quantitative Forecasting Techniques)

(1) (2) (3) (4)
Time-series Regression Econometric Estimation
Analysis Model

( . ) ( ) (

bbUUNY LUU bUU

Naive Moving Exponential
Forecasting Average Smoothing

. J . J .
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‘== Time-series WUU Moving Average

< a ¢ I A = a g
¢ L‘lJ‘L!Wlﬂ‘L!ﬂﬂ’TiWEJ']ﬂ'im‘VIE]gng']U‘VIT] Na‘V]ﬁ]gLﬂﬂ‘Uudlu

Fa9tra0nluazlnalfgenuaAIRagvaINa luanndauas N U

gAAINTUNITNEINTAIUYU Moving Average
nyvayadaunas 3 U (3-Years Moving Average)

F - (D, +D3] +D )

: Annswannsaldvsugaisia ld
: wamLﬂmuaw‘lwﬁfmnmﬂaauu (1)
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- WaflAnguasylugvailagriv t-2
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nN1sNAFaL
2554 1,325
2555 1,353
2556 1,305
2557 1,275
2558 1,210
2559 1,195
2560 1,267

¢ o Yy v v
* WINTUITUIULLVITUNS
NAFBUNINTFIUHNBLLTI9U
Tud 2560 ?

* lnalymailn Moving
Average
— 3Y Moving Average

— 5Y Moving Average
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_ Doss7 + Dogsg + Dossg
Fos60 = 3

=1,227 AU

Dosss + Dossg + Dossz + Dossg + Dossg
5

Fas60 =

= 1,268 AU
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_— 5Y Moving Average

3Y Moving Average
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& Time-series WUU Exponential Smoothing

* Jumatian1sweinsainaguugundi uanaziiaduly
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Jagiusiununan1swnensaivasyaniaidaguu

Qﬂ’iﬁ’l%%Uﬂ’]ﬁWEJ’lﬂﬁﬂhLUU Exponential Smoothing

F

t+l G':‘Df + (1 _E‘E)Fr

Fit : ANNSWansaldmiudaisialy

D, : naflAnduazvluaananilagiiv (t)

F, wam'iwmﬂsmmawfmnmﬂaauu (t) (Wmﬂfsmvlfmauwmu)
o AdusEAnS (1< a<1)
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Brygaien

F2s60 = (08X1 195)+(02X1309)=

1l FJUMUNDITUNNS | wansalduwaug | waansaldauug

nadauldv (D) 1sunisvaday | dhsun1svaday

(F)nstla=02 | (F)nstla=0.8
2554 1,325 1,370 1,370
2555 1,353 1,361 1,334
2556 1,305 1,359 1,349
2557 1,275 1,349 1,314
2558 1,210 1,334 1,283
2559 1,195 1,309 1,225
2560 ? 1,286 1,201

NENAUINTIUHUANT (399 N15NEINTAIAMNABINITAEIAN TAY HA.AT.FUR LIYNITWAILT U35, - WOUAIAY 2559

37




NANISILASIZH

1,180 ! ! ! ; ! .
2553 2554 2555 2556 2557 2558 2559

=@ Actual -.-a =02 =~ a=08

2560

2561

nsEneusUBeU{UANT (a9 nMsnensalaudasnsindau 1ne ne.ns.duR WIYWINAILT 395, - WBAIAN 2559

38




1800

1600

1400

1200

1000 —r—r=—r=—T"T"TTTTTT T T T T T T T T T T T =TT

.\'\

ﬁﬁ@'ﬁ*@‘*&zﬁ’&ﬁﬁ“fﬁﬁﬁe@@ﬁﬁ@ﬁ*’cﬁ‘é"

+ Demand
—- FcsTalpha =1

== FCST,alpha=.8

WMALANITNYINTAILUY Exponential Smoothing

Tunsding Seasonality
2Y19VALAUNISLYIDNT
Wansaliluu Exponential
Smoothing lagldA1aa
Wgs Aazaunsanensal
TaRauY19uiugn

nsEinausIAeU iR 1399 NsnensalaudeIn1asay 1ng HA.AT.6UR WIYWIWAILY U35 - WauA1AN 2559

39




SKII
\ Lop,
A\ %
I/ \ ©
S 6 o
| B
= Z
- l
R
L2 = oo
({ ;a ‘i}%\\

* YalmaseudayanisinausuEliiovesanitu/aud,
— Jagagitrsunisilnausuilaluninsiu

Y Y Y v = =y % %4 o %
— ‘U’é]ﬁ;ljﬁﬂ\lL‘U’]‘JUﬂ"ﬁNﬂ@Uﬁ&lN%J@lﬂ‘i/iﬂﬂ’sﬂﬁi‘ﬁaﬂ IT1UIU 3 nangna

Y

* Jayadounatetneuay 5 U (unel 9Uu. W.A.2558)
* YalvngnsalduEiinsunIsinausulul sy, w.a.2559 lagly
25
— 3 Y Moving Average
— 4 Y Moving Average
— 5 Y Moving Average

— Exponential Smoothing

= a a wva o ¢ v o w v a _a o
ﬂqiﬁﬂanNL?}QUﬂUﬁﬂ']i 1389 NMINYINTIEUAINUABINTIINIAIAUY IGIFJ WA.AT.HUA LAFIYNIWAIUT UIT. - NOYNIAU 2559 40




2554 2555 2556

2557

2558

A19RWN
eIN9zMLU

nsEinausIAeU iR 1399 NsnensalaudeIn1asay 1ng HA.AT.6UR WIYWIWAILY U35 - WauA1AN 2559

41




L wmatAnN1IsweInsallae st ausund

matlan1swaInsallnadsigedsuo
(Quantitative Forecasting Techniques)
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production function

Y= ALPK'-F

Y = total production (the real value of all goods produced in a year)
L = labor input (the total number of person-hours worked in a year)

K = capital input (the real value of all machinery, equipment, and buildings)
A = total factor productivity

a and 3 are the output elasticity of capital and labor, respectively. These values are
constants determined by available technology.
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(Qualitative Forecasting Techniques)
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e The 7 Keys to Better Forecasting (Business Horizons)

e 1. Understand what forecasting is, and what it isn’t2. Forecast demand, plan

supply3. Communicate, coordinate, collaborated. Eliminate Islands of Analysis5.

Use Tools ... Wisely6. Make It Important!7. Measure, Measure, Measure
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