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Abstract

The purpose of this research was to construct the suitable forecasting model for the prices of
assorted mangosteen. The data gathered from the website of Office of Agricultural Economics during
January, 2005 to August, 2015 (128 values) was used and divided into two categories. The first category
had 120 values, which were the data taken from January, 2005 to December, 2014 for fitting the model
by the methods of Box-Jenkins, decomposition, and Winters’ multiplicative exponential smoothing. The
second category had 8 values which were the data collected from January to August, 2015, for checking
the accuracy of the forecasting models via the criterion of the minimum root mean squared error. The
results showed that the decomposition method was the most suitable for this time series among all the

studied forecasting methods.

Keywords: Assorted Mangosteen; Box-Jenkins; Decomposition; Exponential Smoothing; Root Mean

Squared Error (RMSE).
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AR(2): fdszanm 0.19629 0.19137 -0.15562 -0.15560
0, p-value 0.090 0.092 0.124 0.123 ’
MA(1): Andszinm 0.99632 0.99927
) p-value 0.063 0.670 ' ) )
SAR(1): fdszanm -1.29459 -1.33373 -1.32384 -1.32346 -1.32981
o, p-value 0.000 0.000 0.000 0.000 0.000
SAR(2): Andsznm -0.72088 -0.77670 -0.78087 -0.78015 -0.76881
D, p-value 0.000 0.000 0.000 0.000 0.000
SMA(1): fdszanm -0.70983 -0.77256 -0.74819 -0.74754 -0.82811
0, p-value 0.030 0.001 0.001 0.001 0.002
SMA(2): Anlszanm 0.14444
0, p-value 0.624 ’ ’ ) ’
BIC 5.021 4.968 4.994 4.941 4.911
Ljung-Box Q (a lag 18) 9.366 10.121 12.490 12.438 12.928
p-value 0.588 0.605 0.488 0.492 0.532
Residual ACF Residual PACF
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4.0. 2558 10.00 9.14 17.27 10.93
N.W. 2558 10.00 34.2 19.30 16.65
i.a. 2558 10.00 17.09 19.32 12.60
Ld.8. 2558 79.68 40.01 56.66 34.76
W.A. 2558 73.29 26.41 21.14 18.74
4.4, 2558 37.37 17.44 12.90 8.46
n.9. 2558 27.01 17.23 12.25 7.66
®.A. 2558 15.40 18.51 13.95 8.13
RMSE 24.7755 23.1700 28.0812
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