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The purpose of this special project is to find forecasting method and forecasting model
that is the best for exporting value of Textiles Industry of Thailand. The monthly data collected
from Department of Export Promotion, Ministry of Commerce starting from January 1998 to
August 2006, The techniques of forecasting are Single Exponential Smoothing Method, Triple

Exponential Smoothing Method, Winter Method, Decomposition Method and Box-Jenkins

Technique.

We compare the tesult of five techniques. Winter Method with Additive Model is the best
for Silk, Man-made staple fibers and Articles of apparel and clothing accessories, knitted or
crocheted. Winter Method with Multiplicative Model is the best for Cotton and Articles of apparel

and clothing accessories, not knitted or crocheted. Finally, Box-Jenkins Technique is the best for

Man-made filament.

Forecasting Method for Exporting Value of Textiles

Industry of Thailand

Miss Thitima Patthapong

Miss Narumol Foofaung

Miss Porntip  Apichartstaporn

Dr. Somsri Banditvilai

Applied Statistics

2005
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Smoothing )
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4.1.5 S5manunauilsznou ( Decomposition )
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4.2.1 35U5uSsuunuinldiiudieanTufen ( Single Exponential

Smoothing )
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4.2.2 S5U5uSeumndnldiuiieasenunia ( Triple Exponential
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4.23 Femafumnhuazggmanuuaesfifigluuuuin (Winter

Method with Additive Model )

YA (A1)

s+ Foual

s Frediced
e Pohual
— —  Frediced

Smoathing Consants

Apha (Jewl): 0550
Osmma trend):  0.090
Deta(season):  0.001

WAPE 508416
MAQ 03008
MSE: 110331

B T T T T T T T T — L3 (La'EI‘N )
0 10 20 ad a0 A0 Al 70 80

Ui 414 wamsdiaszdmanensiyamintsdaoanfmadsandho

u

Ta3EmsdSumnlfuazggmonudumesiiigliuuwan
- s [ A o 3 a ¥
vinmsiansinundindiIifey a=0.550,y = 0.090 uaz §=0.001 v lv
AunAonaLIndITeIvaInNuAAIANTEU (MSE) Houfigailu 1.10331 Asuandly

A1519% 4.10

T ]
£15199 4.10 waraen1 MSE dmdumdiuimin a, v ,3

o Y 3 MSE
0.500 0.050 0.000 1.14414
0.530 0.070 0.000 111129
0.540 0.080 0.000 1.10553
0.550 0.090 0.001 1.10331
0.560 0.100 0.002 110340
0.570 0.150 0.002 1.11482
0.600 0.200 0.003 0.14320




ot ¢y
42.4 FmaSunnliuazggmanuydumesitgUiuvge ( Winter

Method with Multiplicative Model )

AR (ALY

al

19 +  Aoual
a  Frediced

— Aoual

— —  Predicted

Smoothing Gonstarts

Gmma Grend):  0.550
Cefts (seasory:  0.110
Apha Qenel): g o0D
MAFE B.06323
ML D.a1788
MSE: 1.00040

14 —

" am @)
1] 10 20 30 40 50 g0 70 80

g1l 4.15 mamsieTzdmswensalyasimsdeeniameilsunnihu

Y| o 9/ o e
TaoEmadSumnnliiumnzggmanuuimneinigiuuugm

36

a ¢ 1 A o g 3 5§ ¥ e
ﬁ]"lﬂﬂ1‘i’llﬂ‘i1$ﬁ1“|ﬂ’]1ﬂ1ﬂ\iﬂﬂﬂﬁLEU‘U o =0.8080,y= 0.110 Loz § = 0.000 “ﬂﬂ'ﬂﬂ']mﬁﬂ

navInfdsresvosnupmIAien (MSE) Youhgeilu 1.09040 daeaalumiaei 4.11

1 £
@197197 4.11 uaade1 MSE dmfvadswimiin o, v ,8

o Y o MSE
0.500 0.050 0.000 1.13572
0.530 0.070 0.000 1.10048
0.540 0.050 0.000 1.09163
0.550 0.110 0.000 1.09040
0.560 0.130 0.001 1.09394
0.570 0.150 0.002 1.10050
0.600 0.200 0.003 1.12716
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Modified Box-Pierce (Ljung-Box) Chi-Sguare statistic

Lag 12 24 36 48
Chi-3quare 11.8 33.2 37.8 49.3
oF 10 22 34 46

P-Value 0.299 0.060 0.298 0,341
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43.1 S5UTuFavuuudnlthvidaansauaen ( Single Exponential

Smoothing )

@A (e )
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19 —
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0.570 1.46467
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4.3.2 I5SuSsumuudnliduadhaunia ( Triple Exponential

Smoothing )
yrcduumy
20 —
o A-Etual
18 — " + Predicted
' —  Actual
»a« Predicted
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433 FBnmfumnlbuazggmanuuumeiniiguuvuyan (Winter

Method with Additive Model )
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Method with Multiplicative Model )
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4.3.5 Samsuengiusznell ( Decomposition )
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oRnrronengui 4.28 uaegUit 4.29 wuhdauniiiiuly dveseryniuna
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Modified Box~Pierce (Ljung-Box) Chi-Square statistic

Lag 12 24 36 48
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or 10 22 34 16
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Smoothing)
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4.42 55U uummusnaliusuFeaa1a1un3a ( Triple Exponential

Smoothing )
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4.6.2 F5uFuFaumuudnaliudeadiaunds ( Triple Exponential

Smoothing )
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4.6.4 FEmsuFvuuliuazggmanuudume indiglunugn (Winter

Method with Multiplicative Model )
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4.6.5 Ismsuenaautlszneu ( Decomposition )
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