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Abstract

The objective of this thesis is to design a decision support system to predict the production
of VCD and DVD players. The case study company manufactured the product that was made to
stock. The most significant problem was the decision about the merchandise production each
month. Only experienced decision maker was counted. No previous document was statistically
analyzed. This caused the problem that each month the company produced greater than the
demand and it increased the expenditure of stock inventory and product depreciation. To design
the decision support system, the sales data was studied in order to choose the forecasting
technique appropriate for the sales data. Therefore, a forecasting technique suitable was used to
design the decision support system. In this way, the developed program can predict the number of
units to be manufactured by using the minimum sales data in the past two months.

After using the system with the case study company, it revealed that the prediction system
can forecast the production of 13,244 units in July 2006 whereas the total sales were 15,992 units.
The difference was equal to 2,718 units or 17 percent of the actual sales which was a total cost of
2,989,800 baht, which was more equivalent to the actual sales predicted by a sole experienced
decision maker who predicted the production at 22,500 units. The difference was equal to 6,508
units or 41 percent of the actual sales which mean 7,158,800 baht of total cost.

(Total 131 pages)

Keywords : Forecasting, Time series, Decision Support System
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2.1.3.2 mMswensalsslsuin (Quantitative Forecasting)
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ITAURNAUAADUN (Moving Average Method)
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[

3| a A v Y A IS 9 1T AaAa
Lﬂul‘ﬂﬂuﬂﬂ'lﬁ‘WEJ'lﬂﬁ‘m‘VILWiJ'lzﬁiJﬂ‘]JsUﬂiJﬁ‘VﬁJ ﬂymg?j‘]J!L‘]J‘]JHJULLH'JIHN'EJ?J'I\HJ'WWVI'N

U

n o o ax v A < S 5 4 ' [
ua hirdluggma mswensal IaegasmsdsuGeunnuenTduvuFsadiaeensiazsielsua
Bq 9)421 A I a as dy ~ A 1 A o [ Y Y
wonsal livunsoas Wullawuunani Taedsmstivzimamumasidmsuuu Tdudh
% 1 { o 12 A {1 1 1 v 4
T uaums FemnsddmSunur Tiu Gondia g Taslinves g swedlugiesznitagud
DT (0< S <1)

[ <

J a :’ :JI
TagaunsveINsnensaiuyuIsUsuSouuuuon TuuuFeadidoans ﬁf)

A

Yt+p = Lt + th (2-4)
AUNITVRINMIUTLVTLAD
L =aY, +(@-a)L_,+T,) (2-5)
AuMIvoINsUszau 11
Tt = ﬂ(Lt - Lt—1)+ (1_ﬂ)Tt—l (2-6)
4 ~ 1 P [
1i® Yip = Amensainnaidall
L, = amsdszinasgay
1 d’o v v S
a = mamamsumsdsuisen 0< a<1)
Y, = adunannait
1 A o [ 9
L= amandmsunun iy (< g <1)
T, = smsdszanauu Iy
[ o
P = FNNAIMINGNTAL IUDUIAA

ama J .
A5IUNDT (Winters’ Method)

I a P v 9 Ao I 9 1 aa
L‘]J“L!mﬂl!ﬂﬂ"l'iWEﬂﬂim‘VIL‘VilI1$ﬁllﬂ‘]J5Uﬂlli;Wllliflﬂ]elﬂl%g‘]JLL‘]J‘]JL‘]JuLm’JTulIE‘JfJNlI‘VI?WIN

U

I~ o ana J Y A A [ v A <]
uamﬂqu]ma ﬂTinJ”Iﬂiﬂ!Tﬂﬂ?]‘ﬁ?]l!t@]@i%$1Wﬂ1W81ﬂiﬂ!ﬂﬂLﬂM®Hﬂ‘]Jﬂ"Ii‘IJi“].IL'ifJ“]JL@ﬂ

[

J

= g} q’j ] = PN ~ A A v 9 A g
TuuuiBeadiaesnss uaszide lanSeuimilondt Ao aunsanensainudoyaniiu
A a A qul 4! Y 1 = a A
99N18 HTOUVULUINANI NTONITOIWVY FI NUNITIY (2004) Tanandalszaniainlu
4 Y] [ a a
MINEINTEILULYA Yo uumsaanoouuuilad Tasldduuy FSARIMA tagitueeiu
J Y I [ z as A a a [l 1 [ 4
9193 wamanaaoduaadlimui Maaeddsilszansa i hiuanaaduamumnaus MSE tay

an PP Aa A ~ 4 A <Y ana 4
’J‘ﬁﬂﬁ‘WfJ'lﬂimT]llﬂigﬁﬂﬁﬂ'lWN'lﬂVIEIﬂﬁHllﬂm"lfl MAPE A9 NTWYINTUAIYITIULNDT



16

ada J 9 U 9

4
MINeINTIA1835Iunes9zdoelddoyandiaiion 2 gana tazvzi iy

QU

A 1

nlszneudie 3 daufe dauvesmsdsuiFen (L), dauvesuur 1vu (T,), uagaiuuns
<3 Y 4 4 a o QaJJ A [ v A <3
gana szmiuldgelszasnvesmanernsaluuuiumes iy smilounumsdsuiSeudn
= g’ qgj 1 A a = a S A 9 o 19
Tunudeadaeansa uasziunI NI UIDINIUMBS NNEIT0INUYYNIATINDYA Y
4 amAa 4
TagaumMIvoINMINeINIALUVITIUNDS D

YA =(Lt + th)S

t+p 2-7)

t—s+p

AUNMTVOINITUTZINUTLAL

L =« SYt +1l-a)L,+T.,) (2-8)

t-s

ﬁ‘JJﬂﬁ‘U@\‘]ﬂﬁﬂiwﬂmllu’ﬂﬁiJ

T = ﬂ(Lt - I—t—l)+ (1_ IB)Tt—l (2-9)
meﬁGllENﬂTiﬂizmmf]@,ﬂm

St = 7/1—‘ + (l— 7/)St7S (2-10)

mweniainnada i

2.
=)
=5
n

o
Il

= amsdsznaseay

1 d’ o v v ~
AMAINAMTUMIUSVGeD (0< < 1)

< { I
Il

= mdunaina t
masndmsun iy 0 < g <1)

= amsdszunamun Ty

A
I

MAINAMIUYYMA (0< ¥ < 1)

0 R
Il

-

= mmsisznuggna

] L
FRIAMINEINTBL IUOUINA

v o
Il

= sﬁaqmmmammqgma



A, 4
IFMsuenednilsznon (Decomposition Method)

v A 1

17

< A S Y 9 A o s Y v
LﬂumﬂuﬂﬂﬁWﬂTﬂiﬂW]iJ"’U’E)ﬂ'uu‘H‘ﬁTH’N meyawmmwmmmﬂmmﬂizﬂaum&

)

[ 9J (Y] dy
aﬂyngﬂuumewaga ANU

1.9

Y] Aa I v v .
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3. YoyantzUuuuiilugania (Seasonal pattern : S)
4. Yoyaniigtuun Tiind (frregular : 1)

J A J 1 Y I
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1. miLLEJﬂENﬂ‘]J‘Jzﬂ’e‘]‘ULL‘U’Uﬂﬁﬂm (Multiplicative Decomposition)

Y, =T, xC, xS, x1,

o
2. MIUeNoIAYTLNDUIVUMIUIN (Additive Decomposition)

Y, =T, +C, +S, +1,
9 9
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a v o
LWﬂHﬂﬂ??MﬁNWUﬁﬂJ@Q%@H@ (Causal Model)
1 = A ad P o =R =K [ Y] 4 9
Russell and Taylor (2000) NAMDIUNAUAITNITNIINTUNATIIAITNTNNUTUDIVDYA

v 9

o ¥ a Aa 3| o 4 o w ~ 9 09/' 4
Tﬂme'iméumg,aGluﬂﬂwmgﬁimﬂummﬂumﬁwmﬂsm uazmmuuum"lﬂuuwmmm
o & Aas a Jd A ax a 4 Y 9 .
mqmim"luamﬂ@ «mmﬂumiamiww o ’J‘ﬁﬂﬁfllﬂi”lzmlu’ﬂumﬁu@]ﬂ (Linear Trend
Line)
as a o 9 Y . .
MR TUNAUAT (Linear Trend Line Method)
a 4 3
Russell and Taylor (2000) mMsuaszuu Tuduasa (Linear Trend Line) Lﬂugﬂuuu
Y A [ @ 4 [ a [ A
YDINITDADDIVDY LAUATI LNOMIANNTUNUTVDI 50T (%) NUAILLTA1Y (y) 1o
R ) { I Y 0
ﬁ%’N?mﬂ15mm’cmwuﬂé’ué’nzmaumiﬁwgﬂumagguuiuﬂWiwmﬂim@m"lﬂ

t4 a a J 9 Y . .
FUNTUBINTNNNITALVUITNMITAATIZH LU THAUATI (Linear Trend Line) A0

y=a +b x (2-17)
AUNMIANUTFUVD AT
Xy — Xy

oo 2y 18)

Y X —nx?

AUMIYAAAUNY y

a=y-bx (2-19)
d' U a
1o x = awlsoase
y = dwulsanw
n = $woudoya
a = fAadaunuy
b = MANUFU

[ a 4
2.1.4 MIIAANUNANDIAINNITNYINTM (Measuring Forecasting Error)

199 ¥ 9 a S ¥
John E. and Dean W. (2005) lumsasiaaeuinglidenldmatamsweinsalld
A =1 4! % a 1A 1 4
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1 ~ a 4
1. AURAYANUHANAIATNY T Mean Absolute Deviation (MAD ) :

MADzli‘Yt —Y’\t‘ (2-20)
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I A Ao [ o Y o a [ = a Aa
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1 1 1 o (Y 4
ANUUANAINVBIAIITDAULALAINGINT DI Iag TAAATDIM e
Y o aw A 4 9 A aa [
UIANIIA (1999) laninsdidesesnisnernsal lagldsmadanisadauigireluns
a <Y 9 o Y] A A U = 4‘ [ 4
Ansznveya Tasldnaalunmsiannuaaiamasuns AundennuaaIanaouduysal
I o = =1 as P
Wunaan lumsdSeuneuIsmMsnensaiimune ay
2. ANUNAYANNHANAIANIAIED9 Mean Square Error ( MSE ) :
1a R (2-21)
MSE==>"(Y, -Y,)?
n t=1
I A Ao ] o 9 a 1 = a A
Wumatianiaanuuiud Tasunilyninatianundsanunanaia lagiasainu
HANA T EHANATINUAINEINTD! Iae T oniasded

1 { a 4
3. mmﬁsmaﬁ’aﬂazﬂ’;mmwamawﬁm Mean Absolute Percentage Error (MAPE )

~

MAPE:EZ Y=Y 100% (2-22)
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2.1.5 masuadatinauu uazlinsnaa1auedoya (Upper ad Lower of Data)
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Autocorrelation Function for Sale
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Autocorrelation Function for Sale
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Moving Average
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Trend Analysis for Sale

Linear Trend Model
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Single Exponential Smoothing
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Linear Trend Model
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Moving Average
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Trend Analysis for Sale
Linear Trend Model
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Single Exponential Smoothing
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