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ABSTRACT

In a time sequence, many data and information are collected. Forecasting
approaches are proposed to predict the existing data and get the best result. There are
several approaches use to forecast data. However, no approaches fit to all data type and all
situations. That is, some approach gives the good forecasting result in some situation but it
may be gives the bad forecasting result in the other situation. This paper aims to compare
the accuracy forecasting of time-series data using various approaches: naive approach,
moving average, weight moving average, exponential smoothing and simple linear regression
analysis. The data is collected and published on National Statistical Office of Thailand
website. The experimental results show that the simple linear regression gives the best
accuracy. The second and the third of the best result are exponential smoothing and naive

method respectively.
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