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ABSTRAKSI 

 

Penelitian ini berjudul “Analisis Volatilitas dan Prediksi Nilai Tukar Rupiah 
Terhadap Dollar Amerika Tahun 2000.01-2006.12”. Tujuan penelitian ini untuk 
mengetahui dan menganalisis volatilitas nilai tukar Rupiah terhadap Dollar Amerika 
dan ingin mengetahui prediksi nilai tukar Rupiah terhadap Dollar Amerika. Metode 
analisis yang digunakan dalam penelitian ini adalah metode ARCH, GARCH dan 
Box-Jenkins. Metode ARCH dan GARCH digunakan untuk melihat apakah nilai 
tukar Rupiah terhadap Dollar Amerika selama periode penelitian mengalami 
volatilitas, sedangkan metode Box-Jenkins digunakan untuk melihat prediksi nilai 
tukar Rupiah terhadap Dollar Amerika tahun 2007.01-2008.06.  

Berdasarkan hasil metode ARCH dan GARCH, nilai tukar Rupiah terhadap 
Dollar Amerika mengalami volatilitas selama periode penelitian dan variabel selisih 
jumlah uang yang beredar, selisih GDP riil, selisih inflasi, signifikan mempengaruhi 
nilai tukar Rupiah terhadap Dollar Amerika, sedangkan variabel selisih tingkat suku 
bunga tidak berpengaruh secara signifikan. Hasil prediksi menggunakan metode   
Box-Jenkins menyatakan bahwa nilai tukar Rupiah terhadap Dollar Amerika tahun 
2007.01-2008.06 akan mengalami depresiasi.  

 
Kata Kunci : Nilai Tukar, ARCH, GARCH, Box-Jenkins 
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ABSTRACT 

This research is entitled " The Volatility Analysis and the Forecasting of 
Rupiah Exchange Rate to US$ Dollars in the Years 2000.01-2006.12". The purposes 
of this research are to know and to analysis volatility of rupiah exchange rate to US$ 
Dollars. It’s also meant to know forecast of Rupiah exchange rate to US$ Dollars. 
Analysis method, which is used for this method, is ARCH, GARCH and               
Box-Jenkins. Both of them, ARCH and GARCH methods, are applied to know 
whether or Rupiah exchange rate to US$ Dollars have experienced volatility during 
research period done. While Box-Jenkins method is used for knowing forecast of 
Rupiah Exchange Rate to US$ Dollars in the years 2007.01-2008.06.   

Based on the result of ARCH and GARCH methods, Rupiah exchange rate 
to US$ Dollars experienced volatility during research period and variable of total 
circulating money difference, real GDP difference, inflation difference.                      
It significantly influenced Rupiah exchange rate to US$ Dollars, while the difference 
of interest rate variable didn’t influence significantly. A forecasting result applies 
Box-Jenkins method and states that Rupiah exchange rate to US$ Dollars in the years        
2007.01-2008.06 will experience depreciation. 

  
Keywords : Exchange Rate, ARCH, GARCH, Box-Jenkins  
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