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Abstract : 

This study aims to clarify the importance of using the scientific method to predict 

the market value index in the stock market, using the SARIMA model, which is one of 

the most important forecasting models in the presence of the seasonal and unit root 

components, which are often found in the time series of financial indicators. This study 

was applied on the market value of the Malaysian Stock Exchange by the one of the 

last versions of Python program. 

The study concluded that a predictable model of high quality had been selected; and 

predicts that the market value of the traditional Malaysian stock exchange will decline 

in the near future, based on monthly time series data from 1981 to 2020. 

Keywords: Forecast, Market value, SARIMA Model, Stock Exchange Malaysia, 

Python program.  
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2.1.2 

3.1.2 
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4.1.2 

 

1.2.2 

Jenkins - Box )). 
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2.3 SARIMA

1.2.3 

 

m(P,D,Q()p,d,q)SARIMA 

 (Philippe & Viano, 2004, p. 65)
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MV4691981

2020

 

(Preston & Daniel, 1996)

(Chamberlain, 2010)Cubic Spline Interpolation

3.2.3  

MeanMaximumMinimumStd. Dev.JarqueـBeraProbability

4.2.3 

 (Mukhiya & Usman, 2020)

Python 3.7.6MV

A.D.Fuller ،

MV
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5.2.3 

 

statsmodels
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SARIMA

 (Safe Grid Search with Optimal Complexity, 2019)" Search-Grid

SARIMAXstatsmodelsPython
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statsmodel_SARIMAX

(p,d,q)ARIMA

(P,D,Q,m)ARIMA
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"Exogenous

SARIMAX(p,d,q)(P,D,Q,m)AIC

AkaikeARIMA

statsmodelsAICIn-sample

Out-sampleAIC

SARIMA (1,1,0)(0,1,1,12) ،

6.2.3 
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Pr[ar.L1]

Pr[ma.S.L12] 

  Ljung-Box   12,720,550,05

 0H

White Noise" 04

Correlogram  

 Jaque-Bera  0,230,895

 0Hو

 SARIMA (1,1,0)(0,1,1,12)
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  SARIMA (1,1,0)(0,1,1,12) . 

Jaque-Bera 

Box-Ljung   



 SARIMA .

 

 293  لصفحة رقم:ا                    2021السنة :  01العدد :  21المجلد :                 مجلة دراسات اقتصادية       

 

 

 



 SARIMA .

 

 294  لصفحة رقم:ا                    2021السنة :  01العدد :  21المجلد :                 مجلة دراسات اقتصادية       

 

1. Chamberlain, A. (2010, Janury 20). How Economists Convert Quarterly Data into 

Monthly: Cubic Spline Interpolation. (Economic, Research) Retrieved 05 06, 2021, from 

Columbia Economics, L.L.C: https://columbiaeconomics.com 

2. Cross, P., & Wyman, D. (2011). The relationship between monthly,quarterly, and annual 

growth rates. (P. b. Canada, Ed.) Retrieved 2021, from Canadian Economic Observer: 

https://www150.statcan.gc.ca/n1/pub/11-010-x/2011006/article/11501-eng.pdf 

3. Mukhiya, S. K., & Usman, A. (2020). Hands-On Exploratory Data Analysis with Python. 

Birmingham, UK: Published by Packt Publishing Ltd. 

4. Philippe, A., & Viano, M.-C. (2004). Maîtrise d'Économétrie Cours de Séries Temporelles. 

Lille, Université des Sciences et Technologies de Lille, France. 

5. Preston, J. M., & Daniel, M. C. (1996). Using Monthly Data to Improve Quarterly Model 

Forecasts. Quarterly Review , 20 (2). 

6. Eugene Ndiaye, T., Fercoq, O., & Salmon, J. (Eds.). (2019). Safe Grid Search with Optimal 

Complexity. Proceedings of the 36 th International Conference on Machine Learning. 

California: Telecom ParisTech.

 

 

7. 2001 

8. 2018

9. 2015

48

10. 2015

11. 2003

Method Jenkins-Box172

12. 1992

13. 2006



 SARIMA .

 

 295  لصفحة رقم:ا                    2021السنة :  01العدد :  21المجلد :                 مجلة دراسات اقتصادية       

14. 2006

15. 2013

16. 2006

17. 2013

18. 2010

19. 2004

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



 SARIMA .

 

 296  لصفحة رقم:ا                    2021السنة :  01العدد :  21المجلد :                 مجلة دراسات اقتصادية       

9 

 

 

 

 

 



 SARIMA .

 

 297  لصفحة رقم:ا                    2021السنة :  01العدد :  21المجلد :                 مجلة دراسات اقتصادية       

 

 

 


