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ABSTRAK

CINDY SINTHIA CENDANI. Analisis Connectedness Rata-Rata Return
Harga Beras di Jawa Barat Menggunakan Pendekatan VAR dan Spillover Diebold-
Yilmaz. Dibimbing oleh IMAN SUGEMA.

Penelitian ini menganalisis keterkaitan (connectedness) dan efek spillover
fata-rata refurn harga beras antarwilayah pasar di Jawa Barat selama periode 2017-
2024 dengan menggunakan pendekatan Vector Autoregressive (VAR) dan Spillover
Diebold-Yilmaz. Data yang digunakan merupakan data sekunder berupa harga rata-
tata harian dari lima wilayah di Jawa Barat, yaitu Kota Bandung, Kota Bogor, Kota
Cirebon, Kabupaten Cirebon, dan Kota Tasikmalaya. Penelitian ini melibatkan
analisis data time series dan rolling windows 300 hari. Hasil penelitian
menunjukkan adanya connectedness yang signifikan antarwilayah pasar dalam
pergerakan harga beras, yang mengindikasikan efek spillover yang kuat. Pengaruh
harga beras di suatu wilayah pasar terhadap wilayah pasar lainnya dapat
menyebabkan ketidakseimbangan pasar dan memengaruhi stabilitas harga. Temuan
ini diharapkan dapat menjadi acuan bagi pemerintah dalam merumuskan kebijakan
distribusi dan stabilisasi harga beras yang lebih efektif serta memberikan informasi
bagi masyarakat mengenai dinamika pasar beras.

Kata kunci: beras, connectedness harga, Jawa Barat, spillover, VAR

ABSTRACT

CINDY SINTHIA CENDANI. Analysis of the Connectedness of Average
Rice Price Returns in West Java Using the VAR and Diebold-Yilmaz Spillover
Approaches. Supervised by IMAN SUGEMA.

This study analyses the connectedness and spillover effects of the average
return on rice prices across market regions in West Java during the 2017-2024
period using the Vector Autoregressive (VAR) and Diebold-Yilmaz Spillover
approaches. The data used consists of secondary data in the form of daily average
prices from five regions in West Java, namely Bandung City, Bogor City, Cirebon
Regency, and Tasikmalaya City. This research involves time series data analysis
and 300 day rolling windows approach. The findings indicate significant
connectedness between regions in rice price movements, suggesting a strong
spillover effect. The influence of rice prices in one region on others may cause
market imbalances anf affect price stability. These findings are expected to serve
as a reference for the government in formulating more effective distribution and
price stabilization policies and provide valuable insights for the public on rice
market dynamics.

Keywords: price connectedness, rice, spillover, VAR, West Java
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