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ABSTRACT

uncertain factors
Box-Jenkins methodology is one of strong tools to forecast especially for the short-term or
medium-term using historical observations of time series. In this paper, the Box-Jenkins
methodology is applied to find a model to forecast future broiler prices. It turned out that
short-term forecast was quite accurate, while mid-term forecast was not accurate because

of some economic factors such as decrease of beef demand.

Predicting the prices of agricultural products is very difficult because there are so many

in the demand and production of the agricultural products. The
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# 1. Y S5 7124(1991-2003)
w9l A kg(RHA74A)
44
1 2 3 4 5 6 7 8 9 10 11 12
aw
1991 1039 1099 917 1214 928 714 601 903 1913 1040 1202 821
1992 864 979 1000 1027 1103 792 800 1005 737 533 794 1053
1993 1318 1004 784 749 876 1201 1474 1254 690 607 772 884
1994 1169 1166 1211 1038 1017 1076 1584 1358 1148 1994 1515 1172
1995 1173 1465 1856 1441 1220 947 1042 1006 1198 1379 1186 995
1996 1329 1663 1861 1632 1147 974 1086 1095 791 809 841 865
1997 1243 1434 1277 1210 982 870 1100 1146 1208 1242 969 1158
1998 1248 1441 1662 1363 1294 1169 1390 1238 1101 1233 1382 1450
1999 1422 1554 1535 1626 1259 1019 1184 1393 887 837 769 1023
2000 1218 1231 1097 1228 1156 1080 1614 1263 1266 1103 990 874
2001 1329 1413 1815 1738 1243 1192 1382 1424 1148 1351 1376 1377
2002 1534 1331 1610 1511 1371 993 946 812 768 941 997 976
2003 999 742 1177 938 930 693 753 1246 1042 973 938 833
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a9 5. |4 1A AE X
x|
1.025
1.015 -
1.005 -
0.995 -
0.985 -
0,972 -
T | |
1 2 3 4 =7
233 23 A& 9 BE: 23 o3 2,
R RS Belel vy AAEE Ag o)
A A= &0 = T
) Zi=0+01Z 1+ ¢
H ARE ol&ste oy AAd 2P
B Zy= —1.38—-0.0494Z,_,
B A
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Atk o5 49 B

H7NA & o] &3}

(=0.07) (=0.61)
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Y,=— 138 — (0.0494 — 1) Y, |, +0.0494Y, ,
V,=— 1.384+0.9506Y, ,+ 0.0494Y, ,

Chi Square(Q%k) = 454
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MA(1) =8 Chi Square(Q#t) = 30.4
Zt: 'U+ eﬂ_eletil
ARIMA(1,1,1) (1,1,1)1, 23

(1—¢,B)1—¢,By, )2,
=0+(1—6,B)(1—6,B),)e,
(1—0.5819B)(1 + 0.0149) 7, =

Z,= —1.28—0.1175¢,_,

(-0.08) (—1.46)
VY= —1.28—0.1175VY, ,

Y,—Y, = —128—0.1175(Y, ,— Y, ,)

(—6.31) (0.15)
}f: —1.28— (0.1175+1)Y, , +0.1175Y, , 073714 (1 0.9312B) (1 —0.8913B)e |
¥, = —1.28+0.8825Y, , +0.1175Y,_, (—17.21)  (—11.43)
Chi Square(Q#k) = 49.2 Chi Square(Q#t) = 13.6
ARIMA(1,1,1);, =& <E 2w FAY 74 2y gEhigHE
Z,=04+¢,Z,—1+¢e,—0,e,—1 ojtt. 14} AHES Fate] Ae A AAL
Z,=0.2071 +0.65627,_,+0.9968¢, ,  °I Hetel dAHo= AAd =gl 43
(9.87) (3480.22) o #& e A 2

VY, = 0.2071 + 0.6562v Y, | +0.9968¢, , © 137Wdel mieh #SAeh Ry o
Y,— Y, , =0.2071+0.6562Y, , BE=27r0] e x7F 5%E o] dAdkd A

—0.6562Y, ,+ 0.9968¢, , I 4 A 2¥ol ARIMA (1,1,1)(1,1,1)17}
Y, = 0.2071 + 0.9968¢, , + 1.6562Y, , A A dEnygoz 7HF Aee Ao

—0.6562Y, , 2 w9

& 2. 2t olF 2ol F=FE ulefolE gt

I AR(1) MA(1) ARIMA(1,1,1) | ARIMA(1,1,1)(1,1,1)
A AR5 5 1 1 1 1
AEAE 3] 5 0 0 0 1
sheu g 1 1 2 4
31 -0.0494 B 0.6562 -0.5819
(-0.07) (9.87) (-6.31)
5 0.0149
P2 0.15)
01 B -0.1175 0.9968 -0.9314
(~1.46) (3480.2) (-17.21)
. -0.8913
o112 (-11.43)
-1.38
0 (-06D) 0.2071 0.7371
Box-Pierce
2 454 49.2 30.4 136
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