Supplementary Table S1

Supplementary Table S1: Results of agricultural commodity price forecasting

(a) 14-day horizon

Potato Lettuce Onion Cucumber
Dataset  Window size g, e LSTM Stacked LSTM .~ _ Stacked LSTM Stacked LSTM i v Stacked LSTM Stacked LSTM v _ Stacked LSTM Stacked LSTM o
(Single) Oui)  GON StemGNNT TG ) (Multi) T-GON - StemGNN "% g, 1) (Mui)  GON StemGNN (Single) (Multi) T-GON - StemGNN
15 11654 13.662 10.204 32.224 38.963 30914 33.731 12.989 18.458 13074 13468 27.510 27.937 30.104 28016
o 30 10.718 13.090 12.605 32175 43.165 30813 33.821 13.089 16.618 12716 13.689 27.254 27.518 30044 27.030
145 10771 14788 12528 10797 31653 41441 10292 31.449 12.609 21121 12771 17032 28.114 20,817 30064 28118
60 10.771 13572 13315 11203 31.084 35.131 10831 34895 12979 19.282 12.976 14946 28.128 30.677 30355 29.707
15 9.624 11368 10059 9.701 30.801 29.428 35.026  30.852 12240 13.089 11722 12,005 26,042 27.939 27.058 25471
o 30 9.600 12595 11360 10383 28.721 10076 36137 30593 12.384 23.377 11797 12028 25.996 26301 27370 25.409
7 " 10199 16.009 12081 9.874 28.603 65.928 37064 29.025 12396 17.618 11825 13.598 25.980 26,816 27535 275
60 7 12817 11464 9.159 28.618 28.943 36354 30318 12920 18418 11.839 12127 25.833 28.029 27.404
15 8.411 10.801 9.970 26.347 25.801 20979 24.567 11597 18.241 10872 11364 23,592 25.636 23.103
. 30 8,686 9.596 8.466 24.835 31763 25.115 11729 15.684 9.861  10.837 23.032 22.496 2097 20781
" 8.608 12582 7.553 24973 145.064 23.909 12399 16. 10.055  12.668 22,904 27.222 22902 21.387
60 8.497 11571 8.178 25.205 4 24.446 1142 22,549 9.906 12717 23,189 26.770 23283 22524
15 8.396 10.214 7.288 21.256 10958 14.635 7.826  9.117 18.938 18.475 18103 17.756
v 30 7.583 11151 6.611 18.118 1.7 11167 7581 8929 19372 22379 17507 16.706
" 7.416 14615 7.091 ; 16.889 10.423 17.620 7592 9531 19.107 20.041 17328 15.557
60 7.281 9.690 7.178 22,502 17.866 10789 14.027 7571 10530 19.483 24,983 16537 16.212
15 7.056 8911 6.173 19.948 17.245 13179 11747 5.858 7.8 15.906 18.466 14503 14122
s 30 7.002 9.92 5.439 19.651 15.440 9.719 8,807 6.612 16,579 18.606 15311 14.585
" 6.897 7917 5.344 19.750 15.244 10221 15.589 5.833 15.481 18.374 14365 15642
60 7.205 10371 5.286 19.773 30.502 17954 13.933 9.235 14113 6.891 15.761 18395 15138 13.073
(b) 7-day horizon
Potato Lettuce Onion Cucumber
Dataset  Window size g, od TSTM  Stacked LSTM v qpn ey Stacked LSTM - Stacked LSTM e emene | Stacked LSTM  Stacked LSTM . o enen Stacked LSTM  Stacked LSTM o
(Single) (Mult)  TOON StemGNN- T g 1e) (Mult)  TOCN StemGRN- T g le) (Mult)  TOON StemGNN- T g le) (Maulti) StemGNN
5 3918 11494 9191 8.825 25.278 27.026 29588 25791 8.643 11492 1051 23.107 20315 22559
v 30 9.125 10.799 10010 10072 24.547 31.972 20601 25358 9.134 13.420 11201 22,517 20612 22.036
5 8.781 10170 075 9429 24.457 27082 29243 25166 8910 12288 13.205 22.612 3.187 238 23881
60 8.876 11.867 0888 9.761 25.321 33.122 26.933 9.498 14826 11735 23.230 22.623 24555 23575
15 7.531 8.279 7330 7.699 20.203 31.271 20.801 8.502 9.243 9 19.812 18215 19942 17.749
. 30 7.167 8.083 8528 8583 20.150 23.4%6 21.177 7.953 9.899 10330 20.322 17559 20040 16523
7 15 7.408 9.022 8717 7401 20.364 20753 20451 8.459 10.431 11819 1877 16.929 20235 18.760
60 7.334 9.015 S433 7.366 20.062 30.532 19.964 8.325 11130 9.721 19.770 21441 20738 19.028
15 5.871 6.527 4584 6181 16.355 12.346 15717 7.000 7.269 7.688 14532 11.585 12442 13278
vt 30 5.870 5.374 5.246 15.328 18336 14.237 7.148 9.350 7.064 15.189 13.192 12183 11113
L 15 5.509 6.418 5.083 14.885 18.565 12730 6.556 7.630 9.637 14.932 11850 11722 11687
60 5.351 5.951 5.128 16.189 19.629 13.973 7.951 7.676 7.658 15325 12822 12.300 125560
15 1424 4171 3.275 13.005 13.187 11718 6.155 8.567 5.912 11128 9.788 8.861 10058
v 30 1496 7.748 3.144 13116 19.936 9.3% 6.162 11451 5.748 11.466 10.858 8560 8.504
z 15 1634 1222 3.205 13470 12201 10.065 5.748 11124 7545 11037 11495 8651 877
60 4706 5.970 3.834 12.490 16613 12.061 5.606 6.921 6.221 11261 10.152 8505 9.049
15 3.827 4170 2.543 11129 10.127 9.724 5.606 7.721 1878 9.190 7172 6.946  5.205
e 30 14529 5.379 3.168 10.876 9.172 8.639 5.259 5.289 4545 9.278 4 7612 7.482
. " 3.899 1100 2.644 10.890 18.791 8.978 5.691 6.207 7.629 9.931 6.997 8581
60 3.859 3.977 2.659 11369 7.451 10.046 5.005 7.922 4894 9.276 7.017  7.670




