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ABSTRACT

232137

The objective of this research is to develop a quantitative model for forecasting of
oil palm yield and price in Thailand by using the Winter and Box-Jenkins (ARIMA)
methodologys. Data are collected from The Office of Agricultural Economics of Thailand
in the period'of 96 months since January 2000 to December 2007. The resuits of this

“study found that the appropriate method for forecasting both yield and price were Box-

Jenkins methodology. Quantitative Model for forecasting of oil palm yield is
(i —0.32933)(1 - 312] In¥, =(1+0.29238) (} —0.7940'312)
and Quantitative Model for forecasting of oil palm price is

(1-0.8064B)(i - B)Y, =o.0052339+[1 ~0.5206B — 0.501232)%

with constant include in the model give the lowest MAPE.





