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ABSTRAK 

NIA JULIANTI HASIBUAN. Volatilitas Harga Ekspor Wooden Furnitures 

Indonesia Periode 2006-2024. Dibimbing oleh BINTANG CH SIMANGUNSONG. 

 

Produk hasil hutan merupakan komoditi utama di Indonesia yang berada di 

tingkat internasional karena potensi nilai tambahnya dimanfaatkan melalui industri 

pengembangan pengolahan kayu. Salah satu produk industri kayu olahan adalah 

furnitur kayu dengan kode HS 940330, HS 940340, HS 940350, dan HS 940360. 

Kegiatan ekspor suatu negara sangat rentan mengalami fluktuasi setiap tahunnya. 

Hal inilah yang menjadi tujuan dilakukan penelitian volatilitas harga ekspor furnitur 

kayu Indonesia periode tahun 2006-2024. Hasil pengujian menunjukkan data harga 

ekspor yang mengalami volatilitas melalui pemodelan ARCH (1) dan GARCH (1,1). 

Pemodelan terbaik untuk menerapkan volatilitas harga ekspor produk furnitur kayu 

untuk kantor, dapur, kamar tidur terkecuali kursi Indonesia adalah GARCH (1,1). 

Model GARCH dengan parameter varians masa lalu serta kuadrat residual galat 

masa lalu mampu menciptakan estimasi efisien sehingga lebih akurat dalam 

memodelkan volatilitas. 

 

Kata kunci: ARCH, furnitur kayu, GARCH, harga ekspor, produk hasil hutan 

 

ABSTRACT 

NIA JULIANTI HASIBUAN. Volatility of Indonesian Wooden Furnitures 

Export Price for the 2006-2024 Period. Supervised by BINTANG CH 

SIMANGUNSONG  

 

Forest products are a major commodity in Indonesia at the international level 

because their added value potential is utilized through the wood processing 

development industry. One of the processed wood industry products is wooden 

furniture with HS codes 940340, HS 940350, HS 940360. A country's export 

activities are very vulnerable to fluctuations every year. This is the purpose of the 

study of the volatility of Indonesian wooden furniture export prices for the period 

2006-2024. The test results show export price data that experiences volatility 

through ARCH (1) and GARCH (1,1) modeling. The best modeling to apply the 

export price volatility of wooden furniture products for offices, kitchens, bedrooms 

excluding seats Indonesia is GARCH (1,1). The GARCH model with past variance 

parameters and past residual squares (error) is able to create efficient estimates so 

that it is more accurate in modeling volatility. 

 

Keywords: ARCH, export price, forest product, GARCH, wood furniture 
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