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Figure 1.
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Figure 2. 

Figure 3. 

  
6

6 t1 B 1 B Y  
9

9 t1 B

  
6 7

6 6 t1 B B B Y  t 9 t 9

 tY  t 1 6 t 6 t 7 t 9 t 9   

 t  t 1 t 6 t 7 t 9

t

t jY

t j



39

Ê±´«³» ïî Ò«³¾»® ï Ö¿²«¿®§óÜ»½»³¾»® îðïë 

Figure 4. 

Table 1. 

Estimate parameter

ARIMA(p, d, q)

AR(6, 9) I(1) 
MA(6, 9)

AR(6, 9) I(1) 
MA(9)

AR(6) I(1) 
MA(9)

AR(6) I(1)  
MA(9) 

No constant terms

-

- -

- - -

BIC  2.009  1.968  1.928  1.889

Ljung-Box Q (at lag 18)  12.816  12.828 12.763 12.770

p-value  0.541  0.616  0.690  0.689
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Table 2. 

Month Month Month

Figure 5.

 

 

-

 t m t
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Figure 6.
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Table 3. 

Time Oil palm price
The price from different forecasting methods

Combined forecasting

8.4992
3.2775
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Table 4. -
 

Time Forecasting 
Values

Time Forecasting 
Values

Time Forecasting 
Values

 3


