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ABSTRACT

The purpose of this study was to construct the model for forecasting quantity of natural rubber imports.
The data gathered from the website of Office of Agricultural Economics from January 2011 to July 2019 of 103
values were used and divided into 2 sets. The first set had 96 values from January 2011 to December 2018 for
constructing the forecasting models by Box-Jenkins method, Holt’s exponential smoothing method, Brown’s
exponential smoothing method, damped trend exponential smoothing method, simple seasonal exponential
smoothing method, Winters’ additive exponential smoothing method, Winters’” multiplicative exponential
smoothing method, and combined forecasting method. The second set had 7 values from January to July 2019

for comparing the accuracy of the forecasting model via the criterion of the lowest mean absolute percentage

error. Research findings indicated that, the most accurate method is the combined forecasting method.
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ANgn (MAPE = 11.8677) wagdsniauwiug1sedasun e 35n15U5uisoumetdulanardndsvesiumasiuuuin

(MAPE = 11.8832)

M990 4 A1 MAPE veadeyayail 2

ABwensal BJ Holt Brown Damped SimpleS WinterAdd WinterMul Combined

MAPE 15.7286 15.7351 15.7506 15.7349 13.1011 11.8832 13.7833 11.8677
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fpnumnzannseautedifg 0.01

A15199 5 NANISATIVEDUANUNLNE FUUDIRILUUNEINTO

i am . Ljung-Box KS runs Levene
WY TN BIC p-value p-value p-value  t-test p-value p-value
Q test test statistic
1 BJ 26.091 19.437 0.304 1.074 0.199 0.104 0.917 0.981 0.329 1.163 0.326
2 Holt 26.125 20.510 0.198 1.154 0.140 -0.410 0.682 -0.053 0.958 1.258 0.263
3 Brown 26.122 28.076 0.044" 1.111 0.170 -1.642 0.101 0.768 0.445 1.221 0.287
a4 Damped 26.184 20.432 0.156 1.136 0.151 -0.410 0.682 0.011 0.991 1.256 0.264
5 SimpleS 25.855 22.082 0.141 0.909 0.381 -1.436 0.151 1.079 0.283 1.217 0.289
6 WinterAdd ~ 25.883 24.264 0.061 0.841 0.479 -1.847 0.065 -0.125 0.901 1.281 0.250
7 WinterMul ~ 26.047 21.118 0.133 1.238 0.093 -0.616 0.538 0.028 0.978 1.633 0.104
8  Combined 2 2 2 0923 0362  -1.340  0.180  -0.025  0.980 1.290 0.245
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¥, = -0.17842 BJ +0.32383 Holt —0.14907 Brown +0.12910 SimpleS +0.86583 WinterAdd +0.00133 WinterMul
e BJ UNUATNEINTAIANENNTS Y, = Y, —0.63634e,

Holt  WnuAINEINIAIRNANNIT Y,,,, = 2,653,106.70582 +16,686.60659(m)

Brown WAUAINEINIHAINANNTT Y,,, = 2,436,538.62808 + 32,82358774{(“1 -1+ m}

SimpleS WUAINEINTAUIINAUATT Y, =2,579,761.97681+S,
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t+m
t+m

WinterMul WUATNEINTAINANNTT Y., =(2,909,035.95905 +16,383.74435m)S,
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