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5l (a) Bilmgd kccacald dalam poseluam x,/l Forn's dibcn dalm Jadual S I (a) di
Inpne I

(i) Hiru.SIm perh.ze lerlda utul dda ini.
(3 mdkan)

(ii) Lutiske eaf bagi d.ta Nl da dala perbea scbagai sin m6.
(3 mdkan)

(iii) Nyatale ,/c,r' dalm sni ini.
(4 ndkan)

(b) Stnkat Xoll Iomi,g ,inte4 ingin neneanalisa poifolio teuntungm unlut
ranu 2001 hingea 2008 Data adabn sep€ni ditunjutlan dalm tadual Sl(b) di

(i) Hnungtd autokoelailoiuk nsa lal I dm 2.
(10 ndkah)

{ii) Tcnrukd sdada tekali aulolorclAi nenpunyai p€rbez@ signinlM
danpada korcng pada ar6 signifikd 0 05.

(5netah)

8l @ The nunber oldekctt h the R.ll Fomks lrodrction lin is eird in tre Tablc

(, conpute the t6t dtfet rc*forthetedoto.
(t hark:)

(ii) Plot the oisinul data ond th. tliferer.e d.ta as a hne s{i.!
(3 na*')

(iii) Is there a tren.l ii eithd olthese s*ies.
(4 mt*:)

(b) The Roll FominE Liflitet!, |'oulrl like ta analrze the Pnft Panfalio lbr the )Ea6
2003 to 20@ me doto oft shotun in Toble sl (h)

(t) Conpute thc orto@ielatio8 Jor tine lass I and 2

(ii) Detemire wh.tter thet. nuttu elation .@llicidk u. lishi|ianttt
.li|I.redfom rro al the a 05 sianf.u tael



s2

sl

(b)

Anrn Trusr Fmd membdi lcltdae nclabur daln sinpanan teknologr. Harga labhg
mdan padr akhn sctiap buld uruk 12 bul& Fada rahq 2003 adalah dibfikd dalm
-radual 52 di Lmpnd 2. HnunClm pctuala dc.g& ne.gguald kaedah MAPE,
MAD ds MSD.

Hituh8kn nihi p.lmale bagi tabug mean unbk stiap buld dengd
ncnggunald nodel nalle. Nilai uni( Dis@ber 200? adabn 19.00. RMrlku
hdga rabunS orman unfuk Jdudi 2009 dcngan mmsguh,]<an nodel nalve,

Rddkr harga u!u8 maaah unluk Jduan 2009 dengm ncn$!.akd Plata

Bandinsks kedua dua kaedan
diguhakd dllm p€lmald

,tmh Trui Fnrl nn.sts prinatily i. teclLolog toc,J. The pnca oJ the lun l ot the end

a! tu h nonth for the t2 donths .! 20A8 o.e Cieen in Table 52 Ewtuote these

.lorec$ng hethods 6irs MAPE, MAD dtd MSD.

a) Fnd the lorec6t vtue of the trut fund lor each north bv 6ns o na e modet

The eatue lot Decenber 2007 tuds 19.0A Using the 
"4irc 

nodel hrc6t the tml
lotl pricelot tuntatr 2049. 

(to,turk)

(l0ndka!)

permalm dao nyalakd kaedah yme lebih baik

i5 mdkah)

h) Uk o thrce nonth noeihE awrcse to fore.ast the ttust [und /ic. Jor Jaruary

ll0nark)

.) Canpdrt bath lorecanis netiods, \hich nethod ^t h better nade uti,s in

(5 nturrs)

Q2

Penseludd bon oblisui awd utuk Bandar Batu Pslal bmban-ubah mcngikui
pasds Sebul hdga bnlem untuk tahun 2008 .dalah dibd dalm Jadual 53 di
Lmpire 3.

Hnuigke nilai malan basi pdgelu@ bon oblig$i awan unluk s€tiaP bulm,

(i) Apri I, naggunakd purak bdgeBr tig. bule



Q3 fhe ietd on o Eq{ut abrqatiar bond lor the ctty of Eotu Pahat trLntes with the
ha*.l. rhe nonthb quotations jd 2408 are aien in the fable SJ

BPB]I63

(ii) Ju, nenBguate pmla b€rseEk limr bul&
(12 mdkah)

(b) Hnuield ka.dah pclmale ini neogsuald;
(' MAD
0t MsE
(1ii) MAPE
(,v) MPE

(3 mek n)

(c) Rmalkd p€ngeluam untuk tau&i 2009 nchggu.ale reknik yMg !€6aik
(5 ftdkh)

(a) Fittl the forecan whe af the !iel.] ar the obtisotbn bonat lot eacA tuodh

t,t Apal h, Bnat thp. no4th nouhCar$oc,
(i, Jrne,6 6ins a lw nonth haing dreruae

(t 2 nark)

(b) F,wlu4te thae foreutiry ndhdls 6iry:

(8 nukr)

(.) ForccNt rhe rield Ior Jdnuaty 2009 6ina the bett techniqB
(5 norks)

54 {d) Andrike p€rsmm reSresi linear ialahr= ro + 6rr + e. Den8o noaaun*a
kaedah tlEa du tatail,lujutd balEva,

. t(Y-ix) t,b_- _id r.-t bx
>tx -ii

tx - t,Y.
deneh l'=4dd,f=4



(b) Kos DerJ,n (E dd pc'belturdn peneuruss r)a unrul spcl bcFdi " - 26

bebmpt pauke orld lr8, b.ld hpt rclah drrkodld S'muaddk d'bdits
dalam iut! nnssn. Makhoat hcbul dinhSkaskan s.p€nl henknti

tx = 680.9. tY = 13?7.2,tX'z= 190?2.35, tY'? = ?57'.l6.l2 lXY=3?6851

rir anddlrn kos Denal ddn pe-belMjM pfls!ruse mempuv'r hubbgd
hner densd mogaunalM kced$ {u6d dud len*il lJli)\d
petsd@ rc8lesi yang scsuai untuk data hebut dd tafs an kcputus&

t€*ebut 
(5 ndkan)

(ii) HitunB p€kali pc.dtue X? dd nvaiato pendatat rda GnlmS kekualan

hubunsd lirc{ teMbul. 
(, nekah}

(iii) Hnung meedd purata pengurusan opersi, jilo kos penain adalah

RM30.5 iula. 
(5 narkarr)

Q4 Il a li,ear rcEtession equation is Sird 6 |
square nethod, shot thol

t(x tl(r-tr
' :(x ti

= bo+ hF + e. Bt 6in9 the l6t

Drtu t r Dla\...o$ lX) ond .4Arorne dPe6'\ tr) lor n

+-sie i'. r- 
'".o.,rcd 

o"d unno'Eed a tcto\ r4tt

tx - 6809, tv:1377 2, Lt' = 19072 35 tt':7571612 tvf = 3768 5l

that thu' n u li^eot ftlanonthr ha-cen Plo\et '^t 'nJ' .r.^.i ^n^^ D.ternia? th' cquorcn tot the hred lH'eht ht
bna Lo! ',lu[e aa^oJ ratl tahrP,.t the t':u! 

]rnark,

'I
_ t.Y,

Delertuihe Rt dhd cmfl.nt on the strnqth o! the ,neat retanar

Prcdi.t operutins..Pens6, ifplor., 
"ont 

o'" RM3a 5 -iti"'' (s.o,rr)



s5 TV4 nenpeninbegtm potongM smulapensiilMd TV dalm vid@ pmiagm yang
diberikm tspada p€logga. Tindakd i.i berd$dke sel€pas CEO Tv4 mcmbea
anikcl bd-bm in1 dald Bsins Review. Ddd hal ini. CEO akd nenyidat
*bclun ncnganbil lindakan b.ds&re pjaiart pmgikldd Tv di M,la),siai rcrul2ma
pada kitdd t nd. Jadual 55 di Lmpnan 4 ndgedbgijumlah RM yhs dibelmjalen
unluk posikldd Tv d' Malarsia dalm jula.

r/ |uk <kdgraf sninda per6elanlM ptrgikldM Ivd vdl.yna

c)

Gicn nE r.:ults in pdfl (b), do lou think therc

Padbkb lineor ttend padt d^^ p.ngitlanm sena lukiskm BBf sdis pcnadmsn

Hirung rmalan pensiklanan TV lnluk lahln 2009.

Daripadr keputuse dalan banagis (b), jelbkan pehdapat uda sekimya
konponen kildM lerdapat dalm pengitlme TV. Jclbkd

Q5 fvt is cdlid.rtna .luinq back o, its rv adkdishe in hwr of huiinat v eos t. h.
aifth ta its cunane6. Ih^ a.ti6 

^ 
hains.o6irlered ater Tv4 cF'o fead o rtenl

arti.le in rra R$ines Raiev O,e thinE lhe CEO would like ta inftnigate belare takhE
thb action is n'e h5tory ofTt/ adw isine in Maluysia, 6?..ialy the trad clcle T'btc
55 conloins lhe totdl RM sp.rt on Malortio Tl'od@isina, ir nittiant

o) Plot the tine se,s o! Malatsia TV ad|ertuihq *Pendnurcs
(t0mtu)

b) Fitali eat tten.t ta the adeertkihg data and plot the0tted lihe on the tine seriet

4 codrde th.larerat rv o't\e n^elal 20ae

17 na 6)

(5 norkt)

hat be a cy.licdl cohparcht it



s6 G) Mcrujut k€pada Jadnal S6(a) di Lepid 5 frenapdksn hdsa minyat
sawit mentah (disukat dalM USD) ddi Jeusi 2003 hinssa Discnber
2004

(i) M€nssunake kaed.n pur.t. berSeral( pdinekal 2, aggrkan hdga
ninyak sawit m€hbn dd hrmg puata sisibe Endak (MAE)

(ii) Selerusnya hitung hega rmald unlut 6 cmpan kc nadapan iaitu ccrapm
ke 25, 26,21 .28,29 de 30.

Dala sin mda hdga nitryak kelapa ewir notall ydg dic€Ep &!i Jaudi 1983

hingSa Disenber 2004lelah diualisis ndgguatd loedah auroreg$il plFla
bc4erah de ARIMA da. halilnyr diberika. dalm Jadual S6(b) di rinp'm 6.

Bcrd6dtan k€pada hdil &alhn rcGebut, j.wab soald-sale bcnku!

Q6

(iii) Lalukm ujia. psbmdinsd unuk ncnseml pdtl
yans tehn dibina dd nyata kesinpul& &d4

(i) Tuliskd smuapmdaan ealnis sin n6alescbdt

(ii) BincdSle teFsmie b.si setiap dodel dengm nmpertinbdSl&
lai T rctia ed apptot. pr.b. Nyatak hipotesis nol dm lripo&sis

ld) R.ler ta lE Tabb 06(0) ir Aq.ntlix 5 sho*s the ?ri.es of.rude paln a't (in

USD) !.on Jtrtoty 2003 to Dccenher 2001 8t usittg nbrtns uwage okler 2

(i) Eiinate the .nde poln ail P.ia trd @ldlate
(MAE)

mat, ae the resutts tolore.ut 6 ahsenrtio, t-h.ad i.e. ohrnoti@t 25,

fhe ctutle patn oil pri.es wer. lhallzed 6ing the tihes s. es a.alysk, aunely
altoregfessiv., nothg awraSe 4rd @torear$tive integrated martrg aeetaae



BFsl!61

kcl^iq, The r4ults are shown in Tahle Q6A) )h lppetln 6 Base on the
f6uhs aivd, a,et the lolonilS qBtions:

(i) State dll equtio$ oJtine series notlel.

(ii) D[.u$ the sEailcart aI @ch nodel by l@kins at the T-rutio .tl
App,o\ p,ob. 9atc th" null ond Akrnah\" lvpoth^L

(iii) Cohparc the nodelins odutuct- anone the da.lels de'.lopert o\l lak

KERTAS SOALAN TAMAT



Lmbnd I

PEPERI(SAAN AI(HIR

PElaMAI,AN DAN SIMUf,ASI

No.ofdck6 Yk
1985 241l t992 2362
1986 2407 lr9-r 2.D4

1937 2403 ttt4 2362

1933 2196 1995 2I6
lt89 2401 t996 2344

1990 2443 1991 .2384

l99l 2311 1998

2003 2ltl 24r5 260t t1t2
2860 lott 1202 .l161

2005 3.tr9 1545 l85l
2006 4458 48t0 5091 5lt3
2007 5156 60ll 6153 6239

2008 6369 6568 6861



LmnirM 2

SIMFITER/SFSI:sEMEsrER[/03/09

PEPERI(SAAN AI(HIR

Mtrlurlfntrd Pricc (RM)
lt l9
18.96
l8 20
17.89
t8.41
19.98
l95l
20.63
19.78
21.25
2t t8
22 t4

t0



Lmpnd l

PEPERIKSAAN AKHIR

9.29
999
IO 16

1025
10.61

t\.52
1t.09
10.80
l0 t0

9.97



PEPERITSAAN AKHIR

L:mond4

l9t0 11424 L9r9 2639t
191 l23ll 2000 29071

tt92 14566 2001 28189

l99l 2042
2003 I693
2004 15415

22535 2005 17828
21904 2006

t 993 25636

t)



PEPERIKSAAN A(HIR

lffptre 5

H&sa mrnyrl' sa*il mmrtn CJSD)

2
3

5

8
9

it
l3

t5

11
l3
l9
20
2l
22
23
24

458
452

4t2

430

395
420
435
503
510

533
518

126
432
439
431

4JJ
423

ll



Lmpnd 6

&!r!sLq!s!.i!$

?EPERIKSAAN AKHIR

N!mtaiaiF;66i4- -

lj€lard!alg.dmm3Udblsshmalb



tmptrd 6

PEPER]KSAAN AKHIR

Mad.'|godhm"au,dlo'8d@liotr'
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