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Lampiran 1. Data Harga Saham PT. Bank Central Asia Tbk. 

Waktu Harga Close (Rupiah) 

2019-01-02 5240 

2019-01-03 5180 

2019-01-04 5205 

2019-01-07 5245 

2019-01-08 5240 

2019-01-09 5255 

2019-01-10 5255 

2019-01-11 5250 

2019-01-14 5200 

2019-01-15 5260 

2019-01-16 5285 

2019-01-17 5330 

2019-01-18 5425 

2019-01-21 5545 

2019-01-22 5600 

2019-01-23 5500 

2019-01-24 5460 

2019-01-25 5500 

2019-01-28 5495 

2019-01-29 5540 

2019-01-30 5520 

2019-01-31 5635 

2019-02-01 5635 

2019-02-04 5500 

2019-02-05 5500 

2019-07-18 6145 

2019-07-19 6200 

2019-07-22 6290 

2019-07-23 6235 

2019-07-24 6250 

2019-07-25 6250 

2019-07-26 6195 

2019-07-29 6190 

2019-07-30 6220 

2019-07-31 6190 

⋮ ⋮ 
⋮ ⋮ 
⋮ ⋮ 

2020-03-5 6435 

2020-03-6 6200 

2020-03-9 5785 

2020-03-10 5925 

2020-03-11 5850 

2020-03-12 5560 
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Lampiran 2. Uji Augmented Dickey-Fuller 

a. Sebelum differencing 

 
b. Setelah differencing 
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Lampiran 3. Pendugaan Model Tentatif ARIMA 

a. Pendugaan Model ARIMA (0,1,1) 

 
b. Uji Diagnostik Model ARIMA 

1) Uji Ljung-Box Model ARIMA 
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2) Uji Lagrange Multiplier Model ARIMA 
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Lampiran 4. Pendugaan Model GARCH Sementara 

Model ARIMA (0,1,1) GARCH(1,1) 
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Lampiran 5. Pendugaan Model E-GARCH 

a. Model ARIMA(0,1,1) E-GARCH(1,1) 

 
b. Model ARIMA(0,1,1) E-GARCH(1,2) 
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Lampiran 5. Pendugaan Model E-GARCH (Lanjutan) 

c. Model ARIMA(0,1,1) E-GARCH(2,1) 

 

d. Model ARIMA(0,1,1) E-GARCH(2,2) 
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Lampiran 6. Uji Diagnostik Model E-GARCH 

a. Uji Ljung Box Model ARIMA(0,1,1) E-GARCH(1,1) 

 

b. Model ARIMA(0,1,1) E-GARCH(1,1) 
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Lampiran 7. Validasi Data Menggunakan Data Testing 

Date 
Data Aktual 

(Rupiah) 

Data Hasil Ramalan (Rupiah) 

Model GARCH Model E-GARCH 

12/20/2019 6660 6625.8251 6626.9918 

12/23/2019 6660 6658.0466 6657.9490 

12/24/2019 6617 6664.5085 6664.7808 

12/25/2019 6617 6631.9366 6633.2739 

12/26/2019 6680 6625.4044 6626.3207 

12/27/2019 6695 6673.9513 6673.3872 

12/30/2019 6685 6695.6790 6695.4638 

12/31/2019 6617 6692.0419 6692.5426 

1/1/2020 6617 6637.4583 6639.4005 

1/2/2020 6690 6626.5118 6627.6728 

1/3/2020 6800 6682.1680 6681.4787 

1/6/2020 6735 6781.2696 6779.0775 

1/7/2020 6740 6749.1794 6749.9607 

1/8/2020 6680 6746.7411 6747.4316 

1/9/2020 6740 6698.2849 6700.1146 

1/10/2020 6725 6736.5345 6736.4313 

1/13/2020 6745 6732.2134 6732.7561 

1/14/2020 6870 6747.3359 6747.5314 

1/15/2020 6835 6850.3005 6848.2063 

1/16/2020 6850 6842.9687 6843.1479 

1/17/2020 6875 6853.4901 6853.7212 

1/20/2020 6835 6875.5865 6875.5375 

1/21/2020 6830 6848.0397 6849.1794 

1/22/2020 6840 6838.5180 6839.4660 

1/23/2020 6840 6844.6030 6845.1156 

1/24/2020 6810 6845.8233 6846.3623 

1/27/2020 6840 6822.0844 6823.2581 

1/28/2020 6790 6841.3073 6841.5387 

1/29/2020 6785 6805.1897 6806.6073 

1/30/2020 6740 6793.9492 6795.0018 

1/31/2020 6480 6755.7195 6757.3715 

3/2/2020 6080 6302.2662 6304.2645 

3/3/2020 6320 6149.4747 6134.7253 

3/4/2020 6440 6286.6913 6284.3460 

3/5/2020 6435 6414.1549 6410.8828 

3/6/2020 6200 6435.7198 6434.9111 

3/9/2020 5785 6262.1728 6257.0749 

3/10/2020 5925 5883.5896 5894.4135 

3/11/2020 5850 5921.5956 5923.4834 

3/12/2020 5560 5869.2584 5871.4501 

MAPE 1.1329% 1.1252% 

RMSEP 113.1625 113.0401 

 


