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Abstract
This research aimed to compare the performance of forecasting techniques in time
series data between parametric and nonparametric, There are tree forecasting methods that
were used in this study : Box-jenkins, fuzzy regression with dummy variable, and nonparametric
with  Nadaraya — Watson estimator. There are two data sets were used in this study

the first group is the rubber price of central rubber market HATYAI monthly from January 2004
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to December 2013, the second is the gold price monthly from January 2004 to

December 2012. The time series in each group was devised into two groups. The first

group for identification models.The second group for finding 4 periods of forecasting as 3,

6, 9 and 12 month. The suitable forecasting technique were chosen by considering the

smallest value of MAPE (%). The best method is Box-jenkins, Nadaraya - Watson

Estimator and fuzzy regression with dummy variable respectively.

Keywords: Forecasting, Nadaraya — Watson Estimator, Dummy Variable, Box-Jenkins, Fuzzy,

Time Series
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