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VARIASI HARGA DAN INTEGRASI PASAR SPASIAL  

CABAI MERAH KERITING DI JAWA TENGAH 

 

Oleh: 

Rizki Sindu Adhi 

ABSTRAK 

Harga cabai merah keriting di Jawa Tengah yang fluktuatif memberikan dampak 

yang signifikan terhadap pertumbuhan ekonomi di Jawa Tengah. Tujuan penelitian 

ini yaitu menganalisis variasi harga dan integrasi pasar spasial cabai merah keriting 

di Jawa Tengah. Penelitian ini dilaksanakan pada Januari hingga Februari 2024 

bertempat di Jawa Tengah. Data diperoleh menggunakan aplikasi maupun website 

resmi Pusat Informasi Harga Pangan Strategis (PIHPS) dari Dinas Perindustrian 

dan Perdagangan Provinsi Jawa Tengah serta Dinas Pertanian Tanaman Pangan dan 

Hortikultura Provinsi Jawa Tengah dari Januari 2019 hingga Desember 2023. 

Variabel yang digunakan adalah harga cabai merah keriting pada tingkat grosir dan 

konsumen pada lima pusat pembagian wilayah pengembangan di Jawa Tengah 

yaitu Semarang, Surakarta, Kudus, Banyumas, Magelang dan Tegal. Data dianalisis 

menggunakan model Autoregeressive Integrated Moving Average (ARIMA), 

Autoregressive Conditional Heteroscedasticity (ARCH), Generalized 

Autoregressive Conditional Heteroscedasticity (GARCH) dan Vector Error 

Correction Model (VECM) dengan software eviews9. Hasil penelitian menujukkan 

harga cabai merah keriting di Jawa Tengah bersifat heteroskedastisitas sehingga 

dilakukan pemodelan ARCH/GARCH. Hasil pendugaan model ARCH/GARCH 

menunjukkan bahwa harga cabai merah keriting di Jawa Tengah memiliki tingkat 

volatilitas yang tinggi. Data harga dari lima pusat pembagian wilayah 

pengembangan di Jawa Tengah stasioner di tingkat first difference. Hasil 

pemodelan VECM menunjukkan bahwa Kota Semarang dan Kota Tegal memiliki 

hubungan kointegrasi dan kausalitas terbanyak dengan wilayah lainnya. Hal 

tersebut disebabkan sejarah pengembangan kota, posisi kota sebagai pusat dan 

menjadi supplier utama cabai merah keriting di Jawa Tengah. 

 

Kata kunci: Volatilitas, Integrasi pasar, ARIMA, ARCH/GARCH, VECM. 
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PRICE VARIATION AND SPATIAL MARKET INTEGRATION OF CURLY 

RED CHILI IN CENTRAL JAVA 

 

ABSTRACT 

The fluctuating price of curly red chili in Central Java has a significant impact on 

economic growth in Central Java. The purpose of this study is to analyze price 

variations and spatial market integration of curly red chili in Central Java. This 

research would be carried out from January to February 2024 in Central Java. The 

data were obtained using the application and official website of Pusat Informasi 

Harga Pangan Strategis (PIHPS) from Dinas Perindustrian dan Perdagangan 

Provinsi Jawa Tengah from January 2019 to December 2023. The variable used is 

the price of curly red chili at the wholesale and consumer levels in five development 

area division centers in Central Java which were Semarang, Surakarta, Kudus, 

Banyumas, Magelang and Tegal . Data were analyzed using Autoregeressive 

Integrated Moving Average (ARIMA), Autoregressive Conditional 

Heteroscedasticity (ARCH), Generalized Autoregressive Conditional 

Heteroscedasticity (GARCH) and Vector Error Correction Model (VECM) models 

with eviews9 software. The results showed that the price of curly red chili in Central 

Java was heteroscedasticity so that ARCH/GARCH modeling was carried out. The 

results of the ARCH/GARCH model estimation show that the price of curly red chili 

in Central Java has a high level of volatility. Price data from five development area 

division centers in Central Java are stationary at the first difference level so that 

they can be analyzed using the VECM model. The results of VECM modeling show 

that Semarang City and Tegal City have the most cointegration and causality 

relationship with other regions. This is due to the history of urban development, the 

city's position as the center and become the main supplier of curly red chili in 

Central Java. 

 

Keywords: Volatility, Market Integration, ARIMA, ARCH/GARCH, VECM. 
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