DAFTAR ISI

HALAMAN PENGESAHAN I ..ottt ii
HALAMAN PENGESAHAN .....coottiititeteeee ettt iii
KATA PENGANTAR ..ottt v
ABSTRAK ...ttt ettt ettt ettt et b et naenneenaeenean v
ABSTRACT ...ttt ettt et s e e te e eeseenaeeneeeneenes vi
DAFTAR TSI ...ttt sttt et vii
DAFTAR TABEL ..ottt sttt X
DAFTAR GAMBAR ..ottt ettt Xi
DAFTAR LAMPIRAN ......cooiiiieiee ettt sttt xii
BAB I PENDAHULUAN ..ottt eneas 1
1.1 Latar BelaKang.........cccoeoieiiieiiieniieiieeieeieesee et 1
1.2 Rumusan Masalah.........ccccoiiiiiiiniiiiiieeeeee e 4
1.3 Batasan Masalah .........cccooiiiiiiiiii e 4
1.4 Tujuan Penelitian ..........ccccciiieiiiieiciiecee e 4
BAB II TINJAUAN PUSTAKA . ...ttt 5
2.1 Nilai Tukar Mata Uang ...........ccoecueerieiiienieeieeniieeieeee e 5
2.2 Analisis Runtun Waktu........ccccooiiiiiiiiiii e 8
2.3 Stasioneritas Data.........ccccooiiiiiiiiiiiiie e 10
2.3.1. Stasioneritas dalam Varian............cccceeeeveenienieniienieneseneeie e 10
2.3.2. Stasioneritas dalam Mean ..........cceccervierienieiienienieeseeeeee e 16

2.4  Fungsi Autokorelasi dan Autokorelasi Parsial...........ccccoceviiniininninene 18
2.4.1 Fungsi Autokorelasi (ACF)......ccoooioiiiiiiiiiieieieeeeeeeeee e 18
2.4.2 Fungsi Autokorelasi Parsial (PACF)........ccoovveviiieiiiiieeieeeee 18

2.5 Model Time Series StaSIONeT .......cccerrerierierierieeieneenieeeeeeesieeeeeieeseeens 19
2.5.1 Model Autoregressive (AR)........cccveiieiiieiiiiieiiieeieeeece e 19
2.5.2 Model Moving Average (MA) .......ccccueveeeiieiiieiieie et 20
2.5.3 Model Autoregressive Moving Average (ARMA)......c.cccevvvevvveecveenn. 21

2.6 Model Time Series Tidak Stasioner..........ccceceeevueevierieiniieeieenicieeees 22
2.6.1 Model Autoregressive Integrated Moving Average (ARIMA)............. 22

2.6.2 Model Autoregressive Integrated Moving Average (ARIMA) Subset . 23

vii



2.6.3 Model Autoregressive Fractionally Integrated Moving Average

[N 2l 10 2N RS 24
2.7  Tahapan Pemodelan ARFIMA .........cccoiiiiiieiiiieee e 25
2.7.1 Identifikasi Sifat Long Memory ............cccoccveeeeecieenieeiiienieeeeeeee e, 25
2.7.2 Estimasi Parameter Differencing ...........ccccoveeveeceeeneeeceeneeecreeneeeeeenn, 27
2.7.3 Estimasi Parameter Model ARFIMA ...........ccooviiiiiiiiieccee e, 28
2.8  Uji Signifikansi Parameter Model ............ccoeeviieiiiieniiieieceeeee e 33
2.9  Uji Diagnostik Model ..........coocuieriiiiiieiiieiieeieeieecee et 34
2.9.1 Uji Normalitas Residual...........cccooceeiieniieniiiiiieiieeie e 34
2.9.2 Uji Independensi Residual............ccocoeviiiiiiiiiiiiiiiieeeeeee 35
2.9.3 Uji Homoskedastisitas Residual ............ccoccooiiiiiiiiiniiiiieee 36
2.10 Pemilihan Model Terbaik .........cccoiiiiiiiiiiiiiiiceeen 37
2.11 Evaluasi Model .........ooiiiiiiiiiiiiiiieicieseeee e 37
2,12 GUIR ettt st 38
BAB IIIl METODE PENELITIAN.....cccotiieiiieteeeee et 39
3.1  Jenis dan Sumber Data.........cccooiiiiiiiiiiiniii e 39
3.2 Variabel Penelitian...........ccccovieiiiriiinieiieienieeeeeeeee e 39
3.3 Tahapan Analisis Data .........ccccoevuieriiiiiieniicieeieeeeee e 39
3.4  Diagram Alir Analisis Data .........cocceeiiiniiiiiiiiiieeee e 41
BAB IV HASIL DAN PEMBAHASAN ..ottt 43
4.1 DesKripsi Data.......ccccueeeiuiieeiiiieiiiiecee et 43
4.2 StASIONETILAS .e.veeuveeiieiieieeiieettest ettt sttt ettt et st e e sate bt e e 44
4.2.1 Stasioneritas dalam Varian ............coceeeervieriinieienieneeeneenecieseenene 44
4.2.2 Stasioneritas dalam Mean ..........ccccceeiieiiiiiiiiniiiiiene e 45
4.3 Identifikasi LONG Memory .........ccueecueeecuiieeiieeeiieeeieeeeieeeseeesveeevee s 47
4.4  Estimasi Parameter Pembeda (d) ........cccooeeeiiiiiiiiiiiiiceeceeeee e, 48
4.5  Identifikasi Model ARFIMA ........ccocooiiiiiiiiiiiiieeeeeeee e 49
4.6  Estimasi Parameter Model ARFIMA..........c.cooiiiiiiieeeeeeee e, 51
4.7  Uji Signifikansi Parameter Model ARFIMA .........cccooooiieiiiiiieeiees 53
4.8  Uji Diagnostik Model .........c.ooovoiiiiiiieniieeeeccee et 55
4.8.1 Uji Normalitas Residual...........cccooouieiiiniioiiiiiiieiecie e 55
4.8.2 Uji Independensi Residual ............ccoooieriiiiiiiniiiiieiiicieeceeeeeeee 56

viii



4.8.3 Uji Homoskedastisitas Residual ............ccoocoeriiiiiiniiiiiiieiceiee 58

4.9  Model Terbaik........ccooouiiiiiiiiiiiieiee e 60
4.10 Evaluasi Model .........ocooiiiiiiiiieee e 62
4.11 Hasil Peramalan ..........ccccoceiiiniiiiniiniiieieceseeee e 63
4.12  Graphical User Interface (GUI) R ......cccooeiiiiiiiiiiiiceceeeeee e 63
BAB V PENUTUP......oioiiiee ettt 72
5.1, KeSIMPUIAN ..t 72
5.20  SATAIN cueiiiieiieeeee ettt ettt ettt e e 73
DAFTAR PUSTAKA ...ttt s 74
LAMPIRAN ..ottt ettt ettt e saaesaeensesstenseensessnenseenes 77



