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Abstract

The objectives of this study were 1) to develop the parameter estimation in regression
using the adjusted Reproducing Kernel Hilbert Space in the case of random error
with autocorrelation; 2) to compare the efficiency of the adjusted Reproducing Kernel
Hilbert Space and the Reproducing Kernel Hilbert Space by Ferraty (2007) under
108 situations, including two bandwidth methods: (2a) rules of thumb, and (2b)
Silverman'’s rules of thumb with sample sizes of 5, 10, 15, 30, 50, and 100, and the
9-level autocorrelations as 0.1, 0.2, 0.3, 0.4, 0.5, 0.6, 0.7, 0.8, and 0.9 using Monte
Carlo simulation; and 3), to forecast the price of 15% rice grain in Thailand using the
ARIMA model. The results were as follows: 1) The parameter estimate generated by

the adjusted Reproducing Kernel Hilbert Space was:

A 2 2 2

Y= il Z(h —(x—x,)) +pe.; t+a,
2) The comparative results between the adjusted Reproducing Kernel Hilbert Space
and the Reproducing Kernel Hilbert Space by Ferraty (2007) with the bandwidth

method of the rules of thumb revealed that there were 52 situations where the
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adjusted Reproducing Kernel Hilbert Space had lower mean square error (MSE) and
lower standard error (Std.error) than the Reproducing Kernel Hilbert Space by Ferraty
(2007). 3) The model used to forecast the price of 15% rice grain in Thailand was
ARIMA (1, 0, 0).The result suggested that the forecasting coefficient could explain
up to 60.30 % of the variability.

Keywords: Kernel Function, Producing Kernel Hilbert Space, Cauchy Distribution,

Normal Distribution, Grain Price, bandwidth
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