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The purpose of this research is to determine the best transfer function model for
forecasting of volume and value of import in Lampung Province. Transfer
function model has assumption that the series data are stasionary and does not has
feedback on cross correlation. To find the best transfer function model, first we
check the stasionary data and white noise on the volume of import. Then the
model parameters are estimated by cross correlation. And than we check
autocorrelation residuals and cross correlation residuals to find diagnostic model.
The best model is transfer function with numerator at lags 1 (s = 1) and noise
model to follow moving average process orde 3 (MA(3)).
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