170470

nuafad Waauw : szuunsansalmAdudinensdnlul@lag 14iEn1amsw gNA.
(AUTOMATIC AGRICULTURAL PRODUCTS PRICES FORECASTING SYSTEM
USING ECONOMETRIC METHODS) &. Ait/$n1 : 19196 a1quams unaq, a.

UInm99u : $89A1aRT1AN3ET A9 WA wadediasna, 117 wii. ISBN 974-53-1270-3.

nsnennsniAAudinensiuiuddosWinemsnsussdnandudsadiadlunin

NEAFANNITIINLAUNATHAR LRt amnzan Taqtiunisnensalsandudunumsingld

t 4
o -

1 ] ¥
W gifinouinlaverdullsunssdnmziialunisdiuata Talfuneufigaannd,

9 v vy el a [y aa
'ﬁ@uLLﬂzmﬂQI'ﬂQ‘Wﬂ’]n?m'ﬂ“ﬂqquL'ﬁﬂ')‘anywq\imquﬂﬂm

]
o O <

&
AneInufATuiRd AN T UNe B NUULULA SR TELLNEINTOITNARUA NSRS
dnhullae i namsegiRne R iNAcuinaifainsainniswennsalsafudi
\NHAINGNFRIINUANATHENR uazdieannTTENIBIgNENT

Ly Qa2 f L g d” 14 ac 4 ac o
nsnansalresrsuu 19 anrwennsailliedsiu 3 95 Aa 519 uundoulsznay

g

anl = o o ac] o 3 =l [
TAIAPNTHLIRN AENITIATIZWNITNANBLLLUNANEAI LS wazasnisdfuInFaunuLand

assy

Wudes Tnanisnansaiudazdsasinisdssunaiainastime fnnnzan e dmnluds

5 o o a E1 v o P2
wanannil fein 1NN N aid e Ui aNANININTHATUNTNEN TRl e RN AN

aa A o

wriugnlunaswangal nnsuatunisweansaindaun 4l 333 Ae nsdqadnuuudie n1g

] 1 4
- °

v
g minins AT UAAA BN N T UALNATINTBIAINARIALAAAUNIAIZDY LASNITANUN
winlasRaNTaUNaINNIFIATILINITNADEE NITARRANIBNITHATUNNTNENTAIN NS AN
fgainlae 4953 refdnAseaAindu
e’d‘ o g o v } 2 = -l b 4 o

nmagausruunensainRaunIwiine I deyaduAinems 3 1iln As 917 T
A1Uende wasu1 NI NULEUsTNITIRtades inaniswensaiafantialy 12 gae
a1 annsdszifiunanimmennsailasldanedessalesiiuiainuaaiaiatauduysal

} % ' ] o‘ﬂi vl ] o &
LL@QW‘LI’)’]ﬂ']Wﬂ']ﬂ?ﬂé'ﬂiﬂuﬂQWNLLNNﬂW@QﬂQQQN'\ﬂ



##4570202521  :MAJOR COMPUTER SCIENCE 170470
KEY WORD: FORECASTING / AGRICULTURAL PRODUCTS PRICE / AUTOMATIC /
COMBINING FORECAST / RECURSIVE CROSS-VALIDATION
KAMONRAT PUONGPAE : AUTOMATIC AGRICULTURAL PRODUCTS PRICES
FORECASTING SYSTEM USING ECONOMETRIC METHODS. THESIS ADVISOR :
CHARUMATR PINTHONG, M.Sc., THESIS CO-ADVISOR : ASSOC. PROF. PONGSA
PORNCHAIWISESKUL, Ph.D., 117 pp. ISBN 974-53-1270-3.

The accuracy of forecasting the price of agricultural products may help farmers and
agricultural product entrepreneurs in their productions planning well. Today, agricultural
product price forecasting using econometric methods are always done by using general
statistical analysis programs which are difficult, and may need some expert in statistic.

Propose of this thesis is to design and develop the automatic agricultural products
prices forecasting system using econometric methods. The system will be able to help
farmers and the forecasters who are not expert in statistic to forecast the agricultural
product prices easier.

This forecasting system is designed by using three individual forecasting methods:
decomposition method, causal method, and exponential smoothing methods. All three
forecasting methods have automatic parameter optimization. Three combinations of the
above three forecast methods are used to increase forecasting accuracy. There are simple
averages, weights inversely proportionate to sum of squared errors, and weights
determined by regression analysis. Recursive cross-validation is used to select the
appropriate forecast combinations.

The test of the developed system was done by using data of three agricultural
products: rice, cassava and rubber, from related government departments, for twelve
peribds forecast. The evaluation of tested result using mean absolute percentage error to

measure accuracy shows that accuracy of the forecast system is good to very good.



