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Lampiran 1. Contoh Data SUSENAS Tahun 2000 dari_http://ada.edu

"B1R2","B1R2A","B1R3","B1R4","B1R5", "B1R6", "B1R8", "B1RO", "B
1R10", "B7R1B"
9,3509,10,2,2,2,27,1,"2000", 4000
9,3509,10,2,2,2,27,2,"2000", 500
9,3509,10,2,2,2,27,3,"2000", 3800
9,3509,10,2,2,2,27,4,"2000", 4000
9,3509,10,2,2,2,27,5,"2000", 0
9,3509,10,2,2,2,27,6,"2000", 4000
9,3509,10,2,2,2,27,7,"2000", 4000
9,3509,10,2,2,2,27,8,"2000", 4000
9,3509,10,2,2,2,27,9,"2000", 0
9,3509,10,2,2,2,27,10,"2000", 0
9,3509,10,2,2,2,27,11,"2000", 1500
9,3509,10,2,2,2,27,12,"2000", 4000
9,3509,10,2,2,2,27,13,"2000", 3100
9,3509,10,2,2,2,27,14,"2000",2000
9,3509,10,2,2,2,27,15,"2000",1000
9,3509,10,2,2,2,27,16,"2000", 3000
9,3509,10,4,1,2,50011,1,"2000",0
9,3509,10,4,1,2,50011,2,"2000",1000
9,3509,10,4,1,2,50011,3,"2000",1600
9,3509,10,4,1,2,50011,4,"2000",0
9,3509,10,4,1,2,50011,5,"2000",0
9,3509,10,4,1,2,50011,6,"2000",0
9,3509,10,4,1,2,50011,7,"2000", 2500
9,3509,10,4,1,2,50011,8,"2000", 3990
9,3509,10,4,1,2,50011,9,"2000",0
9,3509,10,4,1,2,50011,10,"2000",3000
9,3509,10,4,1,2,50011,11,"2000",4100
9,3509,10,4,1,2,50011,12,"2000",1600
9,3509,10,4,1,2,50011,13,"2000",4000
9,3509,10,4,1,2,50011,14,"2000",0



Lampiran 2. Program R Model ARMA untuk Peramalan Konsumsi Makanan Pokok Di
Kabupaten Jember

library(tseries)

con<-dbConnect (RMySQL: :MySQL () ,host="1localhost",
,dbname="susenas",username="1utfiali",password="1lutfia
li")

mydata<-dbGetQuery (con," SELECT kode propinsi,
kode kabupaten, kode kecamatan, kode desa,
tahun, sum(var makanan pokok) as rata FROM household group by
tahun, kode kabupaten")

attach (mydata)

# Defining variables
Y <- rata

d.Y <- diff(Y)

t <- tahun

data.Y

# Descriptive statistics and plotting the data
summary (Y)

plot (t,Y)
plot (d.Y)

# Dickey-Fuller test for variable
adf.test (Y, alternative="stationary", k=0)
adf.test (Y, alternative="explosive", k=0)

summary (lm(drata ~ lrata, na.action=na.omit))
summary (lm(drata ~ lrata + trend, na.action=na.omit))

# Augmented Dickey-Fuller test
adf.test (Y, alternative="stationary")

# ACF and PACF
acft (Y)
acf(y)[,1]
pact (Y)

pacf (Y) [,1]



#

arima (Y, order = c(1,0,0))

summary (arma (Y, order = c(1,0)))

Box.test (resid(arima (¥, order = c(1,0,0))),
lag=0, fitdf=1)

Box.test (resid(arima (Y, order = c(1,0,0))),
lag=1l, fitdf=1)

Box.test (resid(arima (Y, order = c(1,0,0))),

lag=2, fitdf=1)

type="Ljung",
type="Ljung",

type="Ljung",

type="Ljung",
type="Ljung",

type="Ljung",

type="Ljung",

lag=0, fitdf=1)arima (Y, order = c(1,0,2))

#

arima (Y, order = c(1,0,1))

summary (arma (Y, order = c(1,1)))

Box.test (resid(arima (¥, order = c(1,0,1))),
lag=0, fitdf=1)

Box.test (resid(arima (Y, order = c¢(1,0,1))),
lag=1l, fitdf=1)

Box.test (resid(arima (¥, order = c(1,0,1))),
lag=2, fitdf=1)

# ———=

arima (Y, order = c(1,0,2))

summary (arma(Y, order = c(1,2)))

Box.test (resid(arima (Y, order = c(1,0,2))),

Box.test (resid(arima (Y, order = c(1,0,2))),
lag=1l, fitdf=1)

Box.test (resid(arima (Y, order = c(1,0,2))),
lag=2, fitdf=1)

# R

arima (Y, order = c(0,0,1))
summary (arma (Y, order = c(0,1)))

Box.test (resid(arima (¥, order = c(0,0,1))),
lag=0, fitdf=1)

Box.test (resid(arima (Y, order = c¢(0,0,1))),
lag=1, fitdf=1)

Box.test (resid(arima (Y, order = c¢(0,0,1))),

lag=2, fitdf=1)

#

arima (Y, order = c(0,0,2))

summary (arma (Y, order = c(0,2)))

Box.test (resid(arima (Y, order = c(0,0,2))),
lag=0, fitdf=1)

Box.test (resid(arima (Y, order = c(0,0,2))),
lag=1, fitdf=1)

Box.test (resid(arima (Y, order = c(0,0,2))),
lag=2, fitdf=1)

#

arima (Y, order = c(2,0,2))

type="Ljung",

type="Ljung",

type="Ljung",
type="Ljung",

type="Ljung",

type="Ljung",

type="Ljung",

type="Ljung",



summary (arma (Y, order = c(2,2)))

Box.test (resid(arima (¥, order = c(2,0,2))), type="Ljung",
lag=0, fitdf=1)

Box.test (resid(arima (¥, order = c(2,0,2))), type="Ljung",
lag=1l, fitdf=1)

Box.test (resid(arima (Y, order = c(2,0,2))), type="Ljung",
lag=2, fitdf=1)

#

arima (Y, order = c(2,0,1))

summary (arma (Y, order = c(2,1)))

Box.test (resid(arima (Y, order = c(2,0,1))), type="Ljung",
lag=0, fitdf=1)

Box.test (resid(arima (Y, order = c(2,0,1))), type="Ljung",

lag=1l, fitdf=1)
Box.test (resid(arima (Y, order = c(2,0,1))), type="Ljung",
lag=2, fitdf=1)
# ===== —== ==
arima (Y, order = c(2,0,0))
summary (arma (Y, order = c(2,0)))
Box.test (resid(arima (Y, order = c(2,0,0))), type="Ljung",

lag=0, fitdf=1)

Box.test (resid(arima (Y, order = c(2,0,0))), type="Ljung",
lag=1l, fitdf=1)

Box.test (resid(arima (Y, order = c(2,0,0))), type="Ljung",
lag=2, fitdf=1)

# ARIMA(1,0,0) forecasting

mydata.arimalO00 <- arima (Y, order = c(1,0,0))
mydata.predl <- predict (mydata.arimalO0, n.ahead=2)
mydata.predlS$pred
mydata.predlS$pred+2*mydata.predl$se
mydata.predlS$pred-2*mydata.predl$se

# ARIMA(1,0,1) or AR(1l) MA(1)

arima (Y, order = c(1,0,1))

# ARIMA(1,0,1) forecasting

mydata.arimalOl <- arima (Y, order = c(1,0,1))
mydata.predl <- predict (mydata.arimal00, n.ahead=2)
mydata.predlS$pred
mydata.predlS$Spred+2*mydata.predlS$Sse
mydata.predl$pred-2*mydata.predlS$se
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