JAKARTA COMPOSITE INDEX VOLATILITIES MODELLING AND FORECASTING DURING THE COVID-
19 PANDEMIC
KARDO ELIEZER, Prof. Eduardus Tandelilin, Ph.D.

Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Table of Contents

AUTHORIZATION........ ceeeuesesni ettt b bt s seb b s bse e b e e b s R SR ae sas R s sb e ii
STATEMENT OF AUTHENTICITY OF WRITTEN THESIS.....ccccoceveisessecsersnsssnsannas iii
ACKNOWLEDGEMENT .uuuueiciineniieninisnessesscsessmssesessessessssessesssssmssase snssssasssssssssssssess iv
Table of Contents....ceceeue.. ceeeresseeseseensneaneseneans cereeeeenesntsnnesessnensarsaenasans v
LISt Of TaDIES weerrresriursuisnncsensrisancssnnsnnnecssmsesssisanssnssnssasssmssmsssssassessessassssssessssssassasssassessesaes vii
TaDIE Of FIZUIES eeesurerrressesarossrssarossnssssssssnsssssssssssssasosssssasssssssssssssnssssssssssssssassssssssasssssssassasss ix
ABSTRACT i ieiinisieneenisnisnnsecssinninessesissesssssesessessessassssssassssssssssssssssssesss ssssssssssssssssssssees X
ABSTRAK . .uuueeerereucrecncsacnennes ceesessesasasn st at st sa st s e e e s e ae b seeas subsaaes xi
Chapter I — Introduction and Definition...........ecoeeveevnnceninneinseinivnsecescssensscnsnneeneens 12
Lo IRIPOAUCTION. ...t e 12

2. Data and MethodolOogy..................cccccoveioieiiiieiiiiiaeeiiiieeiieeie et 14
2.1 DA i e e e e 14

2.2, Volatility MOAEIS ....c..evuereiiiriiniiesiesies ettt s e 17

2.3, Forecasting Evaluation.........cceceeueeiieriinnes et st 20

24.  Design and Limitation........ccceeceeerieieeriinneeineesie et esiee s seeesreens 21

3. Literature Review.............ccccucoeevoencuieniaceieee, Error! Bookmark not defined.
Chapter 2 — Empirical Analysis and CONCIUSION .....uuueenueveveerssveesssnsiisssassssasisssssssssssssses 26
4. EMPIriCal ANQLYSIS .......c...ccoooiiiiaiieiie ettt e es s 26
4.1, Daily SETIeS ...ecveereeriirriiieeierie ettt et s e 26



JAKARTA COMPOSITE INDEX VOLATILITIES MODELLING AND FORECASTING DURING THE COVID-
19 PANDEMIC

KARDO ELIEZER, Prof. Eduardus Tandelilin, Ph.D.

UNIVERSITAS Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/
GADJAH MADA

4.2, WEEKIY SEIIES .eevueerieruieiiiiiiiectt et ettt ettt e st se e b b ene e 34

4.3, MONhLY SETIES ...eeuviiiriieeieiisieeee ettt s 43

S0 CONCIUSTION ..ot et et ettt e 48
BIDIIOGUADRY ...t ettt 50
APDEIAIX ...t ettt e ea ettt 54

vi



