MODEL RUNTUN WAKTU POWER AUTOREGRESSIVE CONDITIONAL HETEROSCEDASTICITY
(PARCH)
Gayuh Priyo Pambudi, Prof. Drs. H. Subanar, Ph.D

UNIVERSITAS Universitas Gadjah Mada, 2009 | Diunduh dari http://etd.repository.ugm.ac.id/
GADJAH MADA

DAFTAR ISI
Halaman JUdUl. ..o e 1
Halaman Pengesahan............ccoooiiiiiiiiiiiiiee e il
Halaman Persembahan............ooouuviiiiiiiiiiiiiiiiieeeee et 111
Prakata.. ..o v
D i 72 o () P v
Daftar Tabel..... .o vii
Daftar Gambar. ... .....ooiiiii viii
Daftar Lampiran...........ooooiiiiii i X
TS Tz o X
ADSITACT. ..ottt e e e e e e st er e e e e s rae s X1
BAB 1. Pendahuluan...........ccoiiiiiiiiiiiii e
1.1. Latar Belakang Masalah ..o, 1
1.2. Maksud dan Tujuan Penulisan ...............ccooiiiiiiiiiniinninn.n 2
1.3. Metode Penulisan ...........cooiiiniiiiiiiiii i 3
1.4. Perumusan dan Pembatasan Masalah................................... 3
1.5. Sistematika Penulisan...............oooiiiii i 3
BAB 5. DaSar T@OIT ..uvvvviiiit ettt et e
2.1. Autocorrelation Function dan Partial Autocorrelation Function ... 5
2.1.1. Autocorrelation Function ..........cccccoovevvviviiiiiiiiiiieeeee e 5
2.1.2. Partial Autocorrelation Function ............ccceceeevieiiiiiiieeiiineeenn, 6
2.2. Stasioner dan NONSTASIONET .............ceovveireiiieeeeeeieeeeeeiee e e 8
2.3. Pembedaan (differencing)...........ccoeeveeevieniieveenieieieniesieee e 9
2.4. Model-Model Runtun Waktu yang Stasioner.............cccceeveevveenenee. 9
2.4.1. Model Autoregressive (AR)......ccveveeveeniiinieeeieeieeeeeie e 9
2.4.2. Model Moving Average (MA)......ccocoveieeeereeeieeieeeeeee e 10
2.4.3. Model Autoregressive Moving Average (ARMA)................... 11
2.5. MOdel ARCH.........oeoiiiieeeeeeeeeeeee et 12
2.5.1. Bentuk Umume.....o.oovviiiiii e 12
2.5.2. Pengujian Efek ARCH dalam Model.............................. 13
2.6. Model GARCH..........ooiiiiiiieece e 14
2.7. Estimasi MOAEl.......c...ooovvviis e 14
2.8. Pemeriksaan Diagnostik............ccooiiiiiiiiiiiiiiii e, 15
2.9. Akaike’s Information Criterion (AIC)..............ooiviiiiiininninnn 15
3.0. Bayesian Information Criterion (BIC).......cccoocvvviiiivinninee e 16

3.1 R-SQUATE... ..o oot e et e e e e e e ee ee e 1O

BAB III. Model Power Autiregressive Conditional Heteroscedasticity ... ...... ...

3.0.Pendahuluan....... ..o 17
3.2. Proses PARCH (1,1)..cciiiiiiiiiiiiiiiiies et 18
3.3. Proses PARCH (1,q) . veeeveeevererieiniieecienrieereeesieeeeee e eseesnae e 19
3.4, Identifikasi MOAEL..........oooveiiiiiiiiiieiie e 19
3.5. EStimasi Parameter..............eeeeviieiiiiveeeiieceeeeeeeee e 20



UNIVERSITAS
GADJAH MADA

MODEL RUNTUN WAKTU POWER AUTOREGRESSIVE CONDITIONAL HETEROSCEDASTICITY
(PARCH)
Gayuh Priyo Pambudi, Prof. Drs. H. Subanar, Ph.D

Universitas Gadjah Mada, 2009 | Diunduh dari http://etd.repository.ugm.ac.id/

BAB TV, Studi KaSUs ....cc.ooiiiiiiiiieieiieie e st
O BN R 10 1 13 4 L 1PN o
4.2. Pembentukan Model Mean...........cccccoeueeeviiieniieecie e 28
4.3. Pengujian Adanya Efek ARCH....... .coccoviiiiiiiiiiie e 29
4.4, Estimasi Model PARCH...........cccoeoiiiiiiiceeeceeceeee e 30
4.5. Perbandingan dengan Model lain............ccoooeveieiiiiiiiiiiieieeee, 33
BAB V. PENULUD ...ooiiiiieiie ettt e et et e et eie e e e ettt e enes
5.1 KeSIMPUIAN ...eiviiiiiciiieie ettt b e aeens 36
5.2 SATAN .eiiiiiiieiietee ettt st st 36
Daftar PUSTAKA .......cocuviiiiiieiiicciee ettt et et 37
3241011 39

vi



