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ABSTRAK

Eka Sari Putri Wardoyo, 2014._ PROSEDUR MODEL EXPONENTIAL
SMOOTH TRANSITION AUTOREGRESSIVE (ESTAR). Fakultas Matematika
dan llmu Pengetahuan Alam. Universitas Sebelas Maret.

Model Exponential Smooth Transition Autoregressive (ESTAR) adalah
model Smooth Transition Autoregressive (STAR) dengan fungsi eksponensial.
Pemilihan fungsi transisi G(X,_,,7,c) diperoleh dari hasil uji nonlinearitas model

STAR. Bentuk fungsi transisi yang tepat dapat ditentukan melalui uji Lagrange

Nl Kaji kembali prosedur model
ESTAR dan' menerapkannya pada d am adj.closed Bank Rakyat
, itian @dalah, periode 10 November

an” bahwa pe lan ESTAR diawali dengan
memodelkan data d S autokorelasi residual model AR, uji

nonlinearitas™} ungsi transisinya
Pada k data ha ; Rakyat Indonesia,
model ESTAR tidak c baik untuk me rena pendugaan lemahnya




ABSTRACT

Eka Sari Putri Wardoyo, 2014. EXPONENTIAL SMOOTH TRANSITION
AUTOREGRESSIVE ([ESTAR) PROCEDURES. Faculty of Mathematics
and Natural Sciences. Sebelas Maret University.

Exponential Smooth Transition Autoregressive (ESTAR) modelis a
Smooth Transition Autoregressive (STAR) model with an exponentially

transition function. The choice of transition function s (x_ .7 .c) is based

on the result of STAR model nonlinearity test. The appropriate transition
function can be determined by the L agrange Multiplier type three ( test.

The aims of this research are to review the procedure of ESTAR
model and apply it to the stock price data adj. closed Bank Rakyat
Indonesia. The data used in the research are stock price Bank Rakyat
Indonesia from MNovember 10" 2003 until December 10" 2012.

The result of this study shows that a procedure of ESTAR
modeling is modeling the data with AR process, testing the residual
correlation of AR model, testing the nonlinearity of residuals which are
independent, modeling the residuals by using STAR when the nonlinearity
is met. ESTAR model can be formed if the transition function is
exponential. In the case of stock price adj. closed Bank Rakyat
Indonesia, the ESTAR model is not suitable for forecasting due to weak
nonlinearity and abnormal effect.

Keyword: Nonlinear, ESTAR, Time Series
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