DAFTAR ISI

HALAMAN JUDUL .....coiiiiiiiie ettt [
HALAMAN PENGESAHAN | ....ooiiiiiiiiiieeee e i
HALAMAN PENGESAHAN ..ot iii
KATA PENGANTAR ...ttt 1\
ABSTRAK .ottt ettt st re e enes Y%
ABSTRACT ..ttt bbb bbbttt e Vi
DAFTAR ISH ...ttt re s e vii
DAFTAR GAMBAR ..ottt bbb IX
DAFTAR TABEL .....ooiiiiiieee ettt sttt st sne e nneas X
DAFTAR LAMPIRAN ..ottt bbb Xi
BAB | PENDAHULUAN ..ottt 1
1.1, Latar BelaKang ......cccccoiviiiiieie e 1
1.2, Rumusan Masalah ............ccooveiiiniieiice e 6
1.3, Batasan Masalah ... 6
1.4, Tujuan PeNEIITIAN . ......coiviiiiiiie e 7
BAB 1 TINJAUAN PUSTAKA . ..ottt 8
2.1. Pasar Modal dan Saham ..........cccoveviiiiiieie e 8
2.2, Peramalan .........ccccooiiiiiiiee e 10
2.3.  ANalisis RUNTUN WEKLU .......ccveiiiieieiie e 11
2.3.1.  Stasioneritas dalam Varian .........cccoceeveiiiiniinininenese e 12
2.3.2.  Stasioneritas Dalam Mean...........cccccevviiniienisie e 12

2.4. Autokorelasi dan Autokorelasi Parsial ............cccccoovviniiininienic i 14
2.4.1.  Fungsi AUtoKOrelasi (ACF) ..o 14
2.4.2.  Fungsi Autokorelasi Parsial (PACF) ........cccooivieiieiecc e, 15

2.5. Model Runtun Waktu StaSiOner ..........cccoovevveienieerirseeseee e seeeee e 15
2.5.1.  Model Autoregressive (AR) .......cceoveieiieiiesccie e 16
2.5.2. Model Moving Average (MA) ... 17
2.5.3.  Model Autoregressive Moving Average (ARMA).......c.ccccevenen. 18

2.6. Model Runtun Waktu NONSEaSIONEr .........c.cccveirieeiriiesieeieseesieeie e 19
2.6.1. Model Autoregressive Integrated Moving Average (ARIMA) ..... 19
2.6.2. MOl ARFIMA ..ot 20

2.7. Prosedur Pemodelan ARFIMA ..o 21
2.7.1.  Indentifikasi Pola LONg MEMOIY ........ccociiiieniniiicene e 21
2.7.2.  Estimasi Parameter pembeda (d) dengan Metode GPH ................ 23
2.7.3.  Estimasi Parameter Model ARFIMA (p,d,q) «..eeoveveieieiininienins 26
2.7.4. Uji Parameter Model ...........cccoi e 27

2.8, Uji ASUMST MOGEL ..o 27
2.8.1.  Asumsi Uji Normalitas Residual ..............ccccceeviiiiiiiiiiiiiiicce 27
2.8.2.  Proses WhHite NOISE.........cccueiverieiieiieie e eee e 28
2.8.3.  Asumsi Non Heterokedastisitas Residual..............cccccevirivernnnnnne 29

2.9. Model Terbaik ........cceoeiiiiiieiieieceere e 30
2.10. Model ARCH dan GARCH ... 32
2.11. Model ARCH (Autoregressive Conditional Heterokedasticity) ............ 32
2.11.1. MOdel GARCH.......ciiiiiecect et 33
2.12. Model ARFIMA-GARCH...........coi i 34
BAB 1l METODOLOGI PENELITIAN. ..ottt 33

vii



3.1, JeniS dan SUMDEE Datal .......eeeeeeeee e eeeeeeeeeeeeenee 33

3.2, Variabel Penelitian ...........cccooviiiiieie e 33
3.3, Langkah ANAliSiS.........cooiiiiiiiieieee e 33
3.4. Diagram Alir Penelitian...........ccccoveiiiiiiiieiecc e 35
BAB IV HASIL DAN PEMBAHASAN ......coiiiieiese st 38
4.1, DeSKIPSI DAta ......ccveiiiiiiieie e 38
4.2, Uji Stasioneritas Data..........cc.covvrreiieieieieie e 39

a. Stasioneritas dalam Varian ..........cccccovevieeieeieiiee e 39

b. Stasioneritas dalam Mean ...........cccoovieiiiii i 41

4.3. Pengujian Pola Long MemMOIY .......cccccveieiieieiie e 42
4.4. Pengujian Estimasi Parameter (d) dengan Metode GPH........................ 46
4.5, 1dentifikasi MOGEI .........cooiveiiic e 47
4.6. EStIMasi PArameter ..........ccoiiiiiiiiii et 49
4.7. Pengujian ASUMSI MO .........ccooiveiiiiiiiece e 50
4.8. Model Terbaik ARFIMAL . ........oooi et 53
4.9. Identifikasi dan Estimasi Model GARCH...........c.ccccooeiieveiie v, 54
4.10. Asumsi Non Heterokedastisitas Residual Model AKhir............ccccev..... 57
4,11, PEramalan .......cccocoveiieiicie e 57
BAB V PENUTUP ..ottt 61
5.1, KESIMPUIAN.....cciiiiiiice e 61
T Y- | - o D PSP 61
DAFTAR PUSTAKA ..ottt 63
N | A N PSSR 66

viii



