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Price Forecasting of Ribbed Smoked Rubber Sheet No.3 in the Agricultural
Futures Market by Leading Indicators and Artificial Neural Networks

Fula gnihu'” Infan vouiBun! uazdviny gee2
Chuenjai Sukpan'”, Chittima Chopaiad! and Sittidet Chooduang?

UNANED

nAsTedidunisdneitnisnensalsiaenaususuaiuty 3 lunaindud1inensalmi
wislsenalne ﬂﬁa;ﬂaamsunmﬁu”mﬂ%ﬁ‘]wﬁa;ﬂaiwi’mammsml,wiuimﬂ"‘;’u%y’u 3 Fohnsfiusius
FausFouNnsIAY WA, 2508 FuAAFIUSUIAL WA, 2553 1uszezna 6 U TgUsrasrvesnuide Ao e
Anvuariiasisiauuiunsesisnisnensel 2 38 leud 357 1 aewiidh Usvnaudae suliuSunauavas
(On Balance Volume : OBV) wazsutimasduivs (Relative Strength Index : RSI) wiosUSsuiieudnaau
mmgﬂﬁawaamiﬁiﬁwmmmimgEJuLLmIﬁmmiwﬂﬂﬁlé’ﬁﬂﬂﬁaaaﬁ%ﬁ wazdsd 2 Wlaseeusvamiiion
Wunswernsaliuazfumisnafimsnzaudniunisneinsaismenauiusiaiuty 3 SudlerFouiiou
nMsWeINTalsEineds RSI uagds OBV wuin 38 OBV 1luAsvnzandign uarlunisnsaaaeudmensaiann
FRlAsegUszamiion wuin 9aenainiswensalinsandmsunsneinsalsnensususua Uty 3
Tunannsgeveamin Ao 5 Su

o o

AEARY : egurusIATLTY 3 BlATeneUsEaiey ATl

Lo, aivndamansuazads angineirmansiazmalulad uninedousisinassuasuns 96000
2 ., amivweluladansaume anginermansuazmalulad unineIauusIsNaTITUAILUNS 96000
Corresponding author: e-mail: csukpan@gmail.com



NI TUMINGFEInGa NN INTAITIAESUNLTHATUTY 3
U1 18 aduil 1 uns1Ax - dquieu 2558 33 Fula andu uavany

Thaksin.J., Vol.18 (1) January-June 2015

Abstract

This research reported the price prediction of the ribbed smoked rubber sheet No.3 in the
agricultural futures market of Thailand. The daily time series of the ribbed smoked rubber sheet No.3
were collected from January, 2005 to December, 2010 (6 years). The objectives of this research were
to study and analyze the validity of the price prediction method using two analytical methods,
1) Indicators and 2) Artificial Neural Networks. Indicators method consists of On Balance Volume (OBV)
and Relative Strength Index (RSI) was used to compare the accurate portion of the change transmission
trend. For Artificial Neural Networks method was used to predict and search for the appropriate
period of the price prediction of the ribbed smoked rubber sheet No.3. The result found that the
OBV was the optimal indicator for the Indicators method. The appropriate period time obtained by
the Artificial Neural Networks method was 5 days.

Keywords : Ribbed Smoked Rubber Sheet No.3, Technical Analysis, Indicators
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