
SINELITABMAS

1

MODEL PERAMALAN HARGA SAHAM MENGGUNAKAN METODE ARIMA Ã¢Â€Â“
GARCH (STUDI KASUS SAHAM PT. UNILEVER INDONESIA)

Title
MODEL PERAMALAN HARGA SAHAM MENGGUNAKAN METODE ARIMA Ã¢Â€Â“ GARCH
(STUDI KASUS SAHAM PT. UNILEVER INDONESIA)

Author Order 1 of 3

Accreditation 4

Abstract

PT Unilever Indonesia's stock price swings. This has a heteroscedasticity impact due to the
substantial volatility of stock prices. The Box-Jenkins ARIMA method can produce accurate
predictions, but it is less precise when used to predict data that has a heteroscedasticity effect.
Therefore, this study uses the ARIMA-GARCH method because this model has the advantage
of not seeing heteroscedasticity as a problem but instead using it to create a model. The
purpose of this study is to estimate parameters using the ARIMA-GARCH technique to develop
the best model using PT Unilever Indonesia's share price data and to forecast PT Unilever
Indonesia's share price for the period January 20 to January 28, 2021, using the best ARIMA-
GARCH model created. Forecasting results for 7 periods using the best ARIMA-GARCH model
are Rp. 7,535.00, Rp. 7,511.00, Rp. 7,497.00, Rp. 7,489.00, and Rp. 7,485, respectively.

Publisher Name Universitas Jenderal Soedirman

Publish Date 2023-07-25

Publish Year 2023

Doi DOI: 10.20884/1.jmp.2023.15.1.8658

Citation
Source Jurnal Ilmiah Matematika dan Pendidikan Matematika (JMP)

Source Issue Vol 15 No 1 (2023): Jurnal Ilmiah Matematika dan Pendidikan Matematika (JMP)

Source Page 1-12

Url http://jos.unsoed.ac.id/index.php/jmp/article/view/8658/4208

Author SUPRIYANTO, S.Si, M.Si

http://jos.unsoed.ac.id/index.php/jmp/article/view/8658/4208

