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Abstract

The objective of this research was to compare the efficient of time series
model were constructing by Box-Jenkins, single exponential smoothing, and
combined method for forecasting monthly egg price by the criterion of the
lowest mean absolute percentage error. The set of time series data used in
research were secondary of 168-monthly egg price collected by the office of
agricultural economics during January, 2005 to December, 2018 (Bath per 100
eggs). Data analysis used applied on packaged of MINITAB program version 16.

The result of this research showed that; the Box-Jenkins model was
ARIMA (1, 1, 1) represented by Y, =0.48/, , +0.5%/, 5 +e, +0.81g,_; whenY,
and e, were forecasting and error value at ttime respectively, the single
exponential smoothing model represented by Y, ,; =0.8%, +0.1%¥, when Y,
and Y, were forecasting and observed value at t time respectively, and
combined forecasting model represented by YAt :14.55+0.94\(Abt +O.005YASt
when Y, ,Y,, and Y were forecasting value by combined, Box-Jenkins, and
single exponential smoothing method at T time respectively and MAPE were
5.94%, 2.20% and 5.64% respectively. Hence, the most efficiency model for
forecasting monthly egg price was time series model that construct by single

exponential smoothing method.

Keywords: Forecasting, Time series model, Mmonthly egg price.
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LLUUiﬂJﬁqamaﬁuﬁUVi p (Non-Seasonal Autoregressive
Operator of Order p: AR (p))

Dp (B%5) = 1—CI>18S —@2825 —...—@PBPS WY A2adunTandunus
Tuseauuuiiggniadusuil p (Seasonal Autoregressive
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320 Box-Jenkins
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A151971 1 nansAIwIA1 MAPE 9n38nennsalieands
o ANANNTNENTAIAILTS
y A9
Lau . Single
3|1 (b (umna Box-
@ 2561) v Exponential Combined
S88N@4) Jenkins
Smoothing
unIAL 157 254 249.77 255.65 250.61
qumﬁuﬁ‘ 158 263 253.07 254.18 253.71
Junau 159 257 251.32 262.03 252.10
W8 160 265 252.24 264.67 252.98
WEWAIAN 161 278 251.75 264.96 252.52
quigu 162 278 252.01 276.57 252.82
A3NHIAY 163 279 251.88 278.73 252.71
damau 164 281 251.95 278.97 252.78
APRREM! 165 282 251.91 280.78 252.75
fAAY 166 254 251.93 281.86 252.77
wzm?a‘mau 167 262 251.92 257.06 252.64
ITRRICHY 168 264 25193 261.46 252.67
MAPE 5.94 2.20 5.64
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