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ABSTRAK 

Banyak kajian lepas telah menunjukkan kepentingan sektor pelancongan yang 
menyediakan peluang dalam perdagangan serta kemapanan ekonomi sesebuah 
negara. Pada era 1980an sektor pelancongan Malaysia mula diberi nafas baru dan 
harapan sehingga mencapai segala kemapanan ekonomi berasaskan pelancongan 
masa kini. Pihak kerajaan Malaysia telah menjalankan pelbagai program untuk 
menarik perhatian para pelancong asing bagi meningkatkan pola kehadiran mereka 
ke Malaysia. Justeru kajian ini dilaksanakan bertujuan untuk memperoleh kesan 
kemeruapan kehadiran pelancong serta pengaruh kesan bermusim terhadap 
polarisasi kehadiran pelancongan asing berasaskan benua iaitu benua Afrika, Asian, 
Amerika, Eropah serta Oceania menggunakan data siri masa sukuan sepanjang 
tempoh 1995 sehingga 2008. Model empirikal ARIMA(p,d,q)4 dan SARIMA(p,d,q)4 

digunakan sebagai model asas dalam kajian ini untuk memperoleh kemeruapan 
kehadiran pelancong berasaskan benua ke Malaysia. Hasil keputusan kajian 
menunjukkan wujudnya kesan bermusim bagi pola kehadiran pelancong dari benua 
Afrika, Amerika, Eropah dan Oceania. Pola kehadiran pelancong dari benua Asia 
tidak menampakkan sebarang kesan bermusim ini secara tidak langsung 
membuktikan 'Malaysia is Truly Asia' dan menjadi destinasi pilihan komuniti Asia. 

Kata Kunci: Model ARIMA-SARIMA, kesan bermusim 
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ABSTRACT 

Several previous studies have showed the contribution of tourism industry in 
enhancing trades performance and economic sustainability. Since 1980s, there has 
been a higher expected note for Malaysian tourism and successful of economic 
development based on the tourism industry since today. This encouragement by the 
Malaysian government by launching several tourist attraction programs has drawn to 
increases in international tourist arrivals to Malaysian. Basically, this study is carried 
out to analyze the tourism demand according to tourist arrivals by regions; which is 
the African, Asian, American, European and Oceania regions using quarterly data for 
the entire period of 1995 to 2009. ARIMA(p,d,q)4 and SARIMA(p,d,q)4 models has 
been used in this study to identify the seasonal volatility effects according to the 
regions of this study. The findings of this study show clearly that, there is seasonal 
effects appeared for African, American, European and Oceania tourist arrivals to 
Malaysia. Nevertheless, only Asian tourist arrivals do not have any seasonal effects 
and this indicates clearly that 'Malaysia is Truly Asia' and attracting destination for 
Asian communities. 
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