
 

ix 
Ayu Indri Astuti, 2013 

Pemodelan Runtun Waktu Auto Regressive Integrated Moving Average With Exogeneus Variable 

(ARIMAX) Dengan Efek Variasi Kalender 

Universitas Pendidikan Indonesia  |  repository.upi.edu  | perpustakaan.upi.edu 

DAFTAR ISI 

 

 

Halaman Judul ..................................................................................................  i 

Halaman Pengesahan .......................................................................................  iii 

Pernyataan ........................................................................................................  iv 

Kata Pengantar .................................................................................................  v 

Abstrak .............................................................................................................  viii 

Daftar Isi...........................................................................................................  ix 

Daftar Tabel .....................................................................................................  xi 

Daftar Gambar ..................................................................................................  xii 

Daftar Lampiran ...............................................................................................  xiii 

BAB I     PENDAHULUAN 

1.1  Latar Belakang Masalah .........................................................................  1 

1.2  Rumusan Masalah ...................................................................................  3 

1.3  Batasan Masalah .....................................................................................  4 

1.4  Tujuan Penelitian ....................................................................................  4 

1.5 Kegunaan Hasil Penelitian ......................................................................  4 

BAB II    KAJIAN PUSTAKA 

2.1 Metode RuntunWaktu .............................................................................  5 

2.2 Stasioneritas ............................................................................................  7 

2.3 Autokovariansi dan Autokorelasi ...........................................................  10 

2.4 Beberapa Model Runtun Waktu Box-Jenkins ........................................  13 

2.5 Identifikasi Model ARIMA ....................................................................  19 

2.6 Prinsip Parsimony ...................................................................................  20 

 

BAB III   MODEL ARIMAX DENGAN EFEK VARIASI KALENDER 

3.1  Model Variasi Kalender ..........................................................................  21 



 

x 
Ayu Indri Astuti, 2013 

Pemodelan Runtun Waktu Auto Regressive Integrated Moving Average With Exogeneus Variable 

(ARIMAX) Dengan Efek Variasi Kalender 

Universitas Pendidikan Indonesia  |  repository.upi.edu  | perpustakaan.upi.edu 

3.2  Langkah Analisis ....................................................................................  23 

3.3  Penaksiran Parameter Model Variasi Kalender ......................................  23 

3.4  Pengujian Signifikansi Parameter  ..........................................................  24 

3.5  Pemeriksaan Diagnostik .........................................................................  25 

3.6 Evaluasi Model .......................................................................................  27 

BAB IV    STUDI KASUS 

4.1 Deskripsi Data  .......................................................................................  28 

4.2 Identifikasi Model ...................................................................................  29 

4.3 Penaksiran Parameter, Pengujian Signifikansi, dan Pemodelan .............  34 

4.4 Pemeriksaan Diagnostik .........................................................................  38 

4.5 Evaluasi Model  ......................................................................................  42 

4.6 Peramalan ...............................................................................................  43 

 

BAB V     PENUTUP 

5.1 Kesimpulan .............................................................................................  45 

5.2 Saran .......................................................................................................  46 

Daftar Pustaka ..................................................................................................  47 

Lampiran-lampiran ...........................................................................................  49 

 

 


