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Chuenjai Sukpan 2011: A Study of Fuel Price Forecasting in Thailand. Master of Science
(Statistics), Major Field: Statistics, Department of Statistics. Thesis Advisor: Associate

Professor Prasit Payakkapong, M.S. 108 pages.

This research aimed to study about the price prediction of 3 types of fuel in Thailand;
diesel, gasoline 91 and gasohol 95. The data used in this research is daily and weekly. There are
2 analytical methods used in this research. The first method is technical analysis, which is
composed of 3 methods; 1) Moving average composed of Simple Moving Average, Linear
Weighted Moving Average, Exponential Moving Average, and Time Series Moving Average,

2) Indicators compposed of On Balance Volume, Relative Strength Index, and Linear Regression
Indicator, and 3) Oscillator composed of Moving Average Convergence/Divergence,

Fast Stochastic, Slow Stochastic and William%R. Followed by the comparison of the accuracy
ratio of transmission of trend change. The second method is Back Propagation Artificial Neural

Networks.

The result show that, from the analysis of prices of 3 types of fuel by using 3 techniques,
which are Moving average, Indicators, and Oscillator; with the daily data in lengths of 10 days,
25 days and 75 days, with weekly data in lengths of 10 weeks and 20 weeks, found that the
appropriate method used in practice can be summarized as follows. For daily data, the appropriate
methods are EMA, RSI and Slow Stochastic, respectively. For weekly data, the appropriate
methods are WMA, RSI and William%R, respectively. Moreover, the predicted result from
Back Propagation Artificial Neural Networks found that the prediction period is suitable
for predicting prices of 3 types of fuel when using daily data is 6 days and suitable for predicting
when using weekly data of diesel, gasoline 91 and gasohol 95 is 1 week, 7 weeks and 2 weeks,

respectively.
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25 AUANIUT 2553 28.19 27.63 0.56 0.56 121 1.06
4 Ju1ny 2553 28.69 27.68 1.01 1.01 1.47 1.97
11 Ju1Aw 2553 28.83 27.77 1.06 1.06 1.73 2.65
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(S?t) (e)

1 4N31AY 2553 34.84 34.84 0.00 0.00 0.00
2 WN3IAY 2553 34.84 34.83 0.01 0.01 0.01
3 UN3IAY 2553 34.84 34.83 0.01 0.01 0.01
4 UNIIAW 2553 34.84 34.83 0.01 0.01 0.02 0.03
5 UN3IAN 2553 35.64 34.82 0.82 0.82 0.38 0.85
6 UNIIAY 2553 35.64 34.82 0.82 0.82 0.68 1.66
7 UN3IAN 2553 35.64 34.82 0.82 0.82 0.94 2.47
8 UNIIAN 2553 35.64 34.81 0.83 0.83 1.17 3.29
9 UNIIAW 2553 36.24 34.81 1.43 1.43 1.58 3.90
10 ¥NIIAY 2553 36.24 34.81 1.43 1.43 1.95 4.51
FIAIVAY 66 =058 +1.16 +1.16 +2.32
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(Y) (e)

7 ¥NTIAN 2553 35.18 35.60 -0.42 -0.42 -0.42
14 UN3IAN 2553 36.15 35.71 0.44 0.44 0.01
21 UNFIAN 2553 36.24 35.71 0.53 0.53 0.32
28 UNIIAY 2553 36.13 35.71 0.42 0.42 0.49 0.97
4 UATUS 2553 35.84 35.66 0.18 0.18 0.51 1.57
11 QuAIuS 2553 36.34 35.59 0.75 0.75 0.78 1.88
18 QUANIUT 2553 36.34 35.44 0.90 0.90 1.06 225
25 NUATAUT 2553 36.51 35.23 1.28 1.28 1.44 3.11
4 AN 2553 36.94 35.17 1.77 1.77 1.95 4.70
11 Ju1AY 2553 37.08 35.02 2.06 2.06 2.50 6.01
FNAIVAY 66 =0.74 +1.48 +1.48 +2.96
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AN 12 MIATIREUMNeNITI S UIMuna lsgoa 95 195U

93

A1034 Anensal GN
Lo (WM) (VM) ANNAAIA
IUN (t) (Yt) (i) mﬁau TSlt TS21 TS3[
(e,)

1 YNIIAY 2553 31.24 31.25 -0.01 -0.01 -0.01
2 YNIIAY 2553 31.24 31.26 -0.02 -0.02 -0.02
3 UNIIAYN 2553 31.24 31.26 -0.02 -0.02 -0.03
4 UNTIAN 2553 31.24 31.27 -0.03 -0.03 -0.04 -0.08
5 UNTIAY 2553 32.04 31.28 0.76 0.76 0.30 0.69
6 UNTIAY 2553 32.04 31.28 0.76 0.76 0.59 1.47
7 UNIIAY 2553 32.04 31.29 0.75 0.75 0.83 2.24
8 UNIIAW 2553 32.04 31.30 0.74 0.74 1.04 3.01
9 WNIIAN 2553 32.64 31.31 133 1.33 1.42 3.58
10 ¥N31AN 2553 32.64 31.32 132 132 1.76 4.14
TN 6% =054 +1.08 +1.08 +2.16
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A1034 Amennsal  AANAAIA
Fuit (v W) () indou TS, TS, TS,,
(Y) (Y) (e,)
7 UNIIAN 2553 31.58 31.48 0.10 0.10 0.1
14 UNIAY 2553 32.55 31.49 1.06 1.06 0.82
21 UNIIAN 2553 32.64 31.52 1.12 1.12 1.32
28 UNTIAN 2553 32.53 31.51 1.02 1.02 1.65 3.30
4 puAWUT 2553 32.24 31.47 0.77 0.77 1.82 3.97
11 quAWUT 2553 32.74 31.42 1.32 1.32 2.20 423
18 QUATUT 2553 32.74 31.35 1.39 1.39 2.56 4.50
25 AUATWUS 2553 3291 31.28 1.63 1.63 2.97 5.11
4 HU1AY 2553 33.34 31.25 2.09 2.09 3.50 6.43
11 fHunaw 2553 33.48 31.24 2.24 2.24 4.03 7.35
TNAIWAY 0, =062 +124  +124  +2.48
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