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Abstract: Price prediction is essential to decisions of investment and shipment in oak mushroom cultivation. But
predicting the prices of oak mushroom is very difficult because there are so many uncertain factors affecting
the demand and the supply in the market. The Box-Jenkins methodology is one of strong tools in price
prediction especially for the short-term using historical observations of time series. In this paper, the Box-
Jenkins methodology is applied to find a model to forecast future oak mushroom prices. And out-of-sample test
was conducted to check out the prediction accuracy. The result shows the high accuracy except for market
disturbance period affected by unexpected weather change and reveals the usefulness of the model.
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E 1. EDHM EZ0] @Y £0§7124(1992-20086).
1992 1995 1994 1995 1996 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006

2

I 22271 23850 18864 15283 33520 29500 21400 26042 28820 24957 22240 19273 33295 23692 30261
223952 37750 25500 18196 37773 33273 21354 26625 27682 20792 21667 21750 21636 23105 12326
320543 19558 25808 23096 31140 23040 22192 19827 27327 23889 18846 14402 19440 19315 13759
417520 19351 16560 16826 19932 21021 14960 16667 19591 20640 16673 13545 17625 15173 14400
5 18124 16875 17978 19440 20083 22375 16688 16717 18688 18074 18981 18750 20000 19200 16000
6 15442 15827 14080 17042 22396 16771 13417 20038 25080 20481 14280 18786 22615 17077 17538
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17750 17442 23571 18680 20385 17981 15308 20327 25038 17712 17111 16420 21074 16904 17063
15140 16481 18288 19115 23827 19380 15140 21269 21963 19148 17148 16896 22000 17380 19352
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17240 13577 14327 18800 18280 21646 15125 14700 18346 17365 12865 12591 15320 14462 -
1215520 13308 16593 29360 26720 20840 15846 19038 24074 17885 14288 16880 15037 28556 -
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2 AIC(Akaike Information Criterion), SBC
(Schwam Bayesian Criterion) 5-& 7 &3},

AIC =T In (RSS) + 2n

SBC = T In (RSS) + n In (T)
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7oA T ZE9 A7]0)F, n& FHE B9 T,
RSS+ ZFA}A 3% (Residual Sum of Squares)©| T}, of 2
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Z2 =M 71 of gt Dickey-Fuller Et¢l2 HE.
A= 13 22
A5 -
A ZH(p) t-4k A ZHp) -3k
LPM 14 -2.59 13 -341%
LPM-LPM, ,, 23 -5.30%* 24 -3.68%*

T %, P 1% R 9 2 Lhebd

T A AFTHEE 7171 5 Slo) 12 AFEAEE AT

it

i

| AE(I(1): integrated of order

2 84 A% 2 3

oo} ZelElgih. wap ETAA Bul7b ARE |

DS & 5 st

Box-Jenking 28L& v wee] A 2 gk, k)
o] A 2 AR o] Foixl AIAL B ot oF
oA Ageh Aajol| whe} vk 39 B S FA L
HwA dige] w2 ) 7] §39 23-& Alsiitt

23S MR e dols Bl 7149 AEAdS

sl 3] Zkapgle] WAl go] HE sh ol

2 AR WAL FIMA Erbg Aee 94 e TR
To} AMARS A5 BF FAEAF] Hyy=091 7Hd e vle) o] ZamAle] 7ML AR S T RE
Azt re} Aol BelEe ST AL 7145 o]F wYshe 23S 49,
7} ettt 1y 13 A AR e BF 1% ol 2.9 oM 8E 75| Hal] B0 o] &5t BE AA
E3 EOHA A0 st MAIE nY FH AL
MODEL I MODEL II MODEL III MODEL IV
ARIMA(0,1,1(0,1,1),, ARIMA(0,1,1)(1,1,2),, ARIMA(0,1,1)(1,1,0),, ARIMA(L,1,2)(2,1,1),,
A -0.5295
1 (-5.6918)
o -0.6730 -0.6317 -0.5988
! (-10.7951) (:9.0107) (-8.4025)
0 04119
2 (-4.1291)
® -0.3919 -0.3664 -0.2129
1 (-2.0959) (-4.5259) (-1.9952)
o -0.4085
2 (-4.5003)
o -0.7850 0.2422 -0.4958
1 (-14.2188) (-1.3363) (-4.2932)
o -0.4202
2 (-2.8070)
SSR 43553 4.1099 51915 3.1914
AIC 232.07 210.12 239.52 160.86
SBC 238.15 2197 24545 175.20
Q(6) 1.71(0.788) 3.91(0.142) 5.968(0.201) 3.45(0.063)
Q(12) 4.08(0.944) 7.77(0.456) 12.28(0.267) 6.78(0.452)
Q(18) 13.24(0.655) 17.73(0.219) 20.14(0214) 19.73(0.102)
Q24) 32.45(0.070) 27.49(0.122) 67.06(0.000) 28.52(0.074)

F 1. FA"E 2ol ) ()ehY] e t-FA =4
2. Ljiung-Box Q BA 2] ( )eHY 32 Fo o,
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