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abstract

This study dealt with comparing the prediction accuracy of multivariate time
series using Transfer Function Model models by dividing the study sample of the
data into three samples of different sizes, estimating the transfer function model for
each sample, comparing the prediction accuracy between the three models. This
study was applied to real data, and it was found that the predictive values that
were estimated according to the Transfer function models for the three samples (a
sample comprising complete data with size (n = 180) observations, a medium
sample with size (n = 140) observations, and a small sample with size (n = 72)
observations). It was somewhat close to the original values, and the mean error
criterion value for the three data samples was negative, meaning that most errors
are negative, which is evidence that the approved predictions give optimistic
results. But when comparing the three models of the Transfer function for the three
samples in terms of prediction accuracy, we find that the data sample (n = 72)
observations has the lowest values for the prediction accuracy criteria (MSE,
MAE), in addition to that the value of the ME standard is negative and very close
to zero, as the closer the value Zero was a better prediction.



