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ABSTRACT  

In this study, the vector autoregressive (VAR) model was used to model and forecast the 

multivariable air pollution data in Klang area. Stationary test, Hannan–Quinn evaluation 

criteria, Granger causality test, R2 coefficient and Root Square Mean Error (RMSE) 

measurements have been conducted to get the best model and will be used in forecasting. The 

VAR (7) model is found to be the best model with the highest R2 and lowest RMSE value 

recorded for each dependent pollutant variable. Based on the fitted VAR (7) model, the VAR 

model is able to describe the dynamic behavior of multivariable air pollution data of Klang. 

Forecasts of up to 12 days ahead were constructed with confidence intervals. The VAR model 

found to provides good forecast accuracy on the data.  
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ABSTRAK  

Dalam kajian ini, model autoregresi vektor (VAR) digunakan untuk memodel dan meramal data 

pencemaran udara multipemboleh ubah di kawasan Klang. Ujian kepegunan, kriterium 

penilaian Hannan-Quinn, ujian kebersebaban Granger, pekali R2 dan ukuran ralat min kuasa dua 

(RMSE) telah dijalankan untuk mendapatkan model terbaik dan akan digunakan bagi tujuan 

peramalan. Model VAR (7) dikenal pasti sebagai model terbaik dengan nilai pekali R2 tertinggi 

dan nilai RMSE yang terendah untuk setiap pemboleh ubah pencemar bersandar. Berdasarkan 

model VAR (7) yang disuaikan, model VAR didapati mampu untuk memerihalkan tingkah laku 

dinamik data pencemaran udara multipemboleh ubah di Klang. Ramalan sehingga 12 hari ke 

depan telah dijalankan beserta maklumat selang keyakinan bagi model VAR(7). Model VAR 

didapati boleh memberikan ketepatan ramalan yang baik terhadap data.  

Kata kunci: pemodelan pencemaran udara; model VAR; peramalan  
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