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ABSTRACT

This study aimed to construct a suitable price forecasting model of Litopenaeus
Vannamei size of 70 items per kilogram with Box-Jenkins method by collecting data for 81
months from August 2012 to April 2019. Data were divided into two phases. The first phase
starting from August 2012 to July 2018 was used to conduct the forecasting model, while the
second phase starting from August 2018 to April 2019 was used for performance evaluation
based on 3 criteria as follows: root mean squared error, mean absolute error and mean
absolute percentage error. The results were 8.30 THB, 6.53 THB and 3.62 THB respectively.
The results indicated that the most accurate forecasting model was ARIMA (1,0,1) x (0,0,1)

with no constant.
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Autocorrelation Function for d_1
(with 5% significance limits for the autocorrelations)
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