
 

 

 
 

ANALISIS VOLATILITAS HARGA BERAS DI JAWA TIMUR 

 

 

 
 

 

 

 
Oleh 

ALFIRZA AZZAHRA 

 

 

  

 

 

 

 

 

 

 

 

 

 

 

 
UNIVERSITAS BRAWIJAYA 

FAKULTAS PERTANIAN 

MALANG 

2018 



 

 

 
 

DAFTAR ISI 

 

Halaman 

RINGKASAN ................................................. Error! Bookmark not defined. 

SUMMARY .................................................... Error! Bookmark not defined. 

KATA PENGANTAR .................................... Error! Bookmark not defined. 

RIWAYAT HIDUP ......................................... Error! Bookmark not defined. 

DAFTAR ISI .....................................................................................................2 

DAFTAR TABEL .............................................................................................4 

DAFTAR GAMBAR ........................................................................................5 

DAFTAR LAMPIRAN .....................................................................................6 

I. PENDAHULUAN ................................... Error! Bookmark not defined. 

1.1. Latar Belakang ................................. Error! Bookmark not defined. 

1.2. Rumusan Masalah ............................ Error! Bookmark not defined. 

1.3. Tujuan Penelitian .............................. Error! Bookmark not defined. 

1.4. Kegunaan Penelitian ......................... Error! Bookmark not defined. 

II. TINJAUAN PUSTAKA .......................... Error! Bookmark not defined. 

2.1. Tinjauan Penelitian Terdahulu ......... Error! Bookmark not defined. 

2.2. Komoditas Beras .............................. Error! Bookmark not defined. 

2.2.1. Komoditas Beras ................... Error! Bookmark not defined. 

2.2.2. Karakteristik Pasar Beras ...... Error! Bookmark not defined. 

2.2.3. Ketersediaan Beras di IndonesiaError! Bookmark not defined. 

2.3. Penentuan Harga ............................... Error! Bookmark not defined. 

2.3.1. Definisi Harga ....................... Error! Bookmark not defined. 

2.3.2. Harga Atap Beras .................. Error! Bookmark not defined. 

2.4. Volatilitas Harga ............................... Error! Bookmark not defined. 

2.4.1. Definisi Volatilitas ................ Error! Bookmark not defined. 

III. KERANGKA KONSEP PENELITIAN .. Error! Bookmark not defined. 

3.1. Kerangka Pemikiran ......................... Error! Bookmark not defined. 

3.2. Hipotesis ........................................... Error! Bookmark not defined. 

3.3. Batasan Masalah ............................... Error! Bookmark not defined. 



 

 

 
 

3.4. Definisi Operasional dan Pengukuran VariabelError! Bookmark not 

defined. 

IV. METODE PENELITIAN ......................... Error! Bookmark not defined. 

4.1. Penentuan Lokasi dan Waktu PenelitianError! Bookmark not defined. 

4.2. Teknik Pengumpulan Data ............... Error! Bookmark not defined. 

4.3. Teknik Analisis Data ........................ Error! Bookmark not defined. 

V. HASIL DAN PEMBAHASAN ................ Error! Bookmark not defined. 

5.1. Gambaran Umum Padi dan Beras di Provinsi Jawa Timur ...... Error! 

Bookmark not defined. 

5.1.1. Konsumsi Beras di Provinsi Jawa TimurError! Bookmark not 

defined. 

5.1.2. Produksi Padi di Provinsi Jawa Timur Error! Bookmark not 

defined. 

5.1.3. Luas Areal Panen Padi di Provinsi Jawa TimurError! Bookmark 

not defined. 

5.1.4. Produktivitas Padi di Provinsi Jawa TimurError! Bookmark not 

defined. 

5.2. Analisis Statistik Deskriptif Harga Beras di Jawa Timur ......... Error! 

Bookmark not defined. 

5.3. Analisis Volatilitas Harga Beras di Jawa TimurError! Bookmark not 

defined. 

5.3.1. Uji Stasioneritas .................... Error! Bookmark not defined. 

5.3.2. Pemilihan Model ARMA TerbaikError! Bookmark not defined. 

5.3.3. Uji ARCH Effect ................... Error! Bookmark not defined. 

5.3.4. Analisis Volatilitas Harga BerasError! Bookmark not defined. 

5.3.5. Implikasi Kebijakan .............. Error! Bookmark not defined. 

VI. KESIMPULAN ........................................ Error! Bookmark not defined. 

6.1. Kesimpulan ....................................... Error! Bookmark not defined. 

6.2. Saran ................................................. Error! Bookmark not defined. 

DAFTAR PUSTAKA ..................................... Error! Bookmark not defined. 

LAMPIRAN .................................................... Error! Bookmark not defined. 

 

  



 

 

 
 

DAFTAR TABEL 

Nomor Halaman 
Teks 

1 Konsumsi per Kapita dalam Rumah Tangga ...................... Error! Bookmark not defined. 

2 Perbandingan Tinjauan Penelitian Terdahulu dengan Penelitian yang 

akan dilakukan. ................................................................... Error! Bookmark not defined. 

3 Tabel Perbedaan Karakteristik Kelas Mutu Beras .............. Error! Bookmark not defined. 

4 Ringkasan Statistik  Deskriptif Harga Beras di Jawa TimurError! Bookmark not defined. 

5 Uji Stasioneritas Data Harga Beras Tipe Bengawan .......... Error! Bookmark not defined. 

6 Uji Stasioneritas Data Harga Beras Tipe Mentik ................ Error! Bookmark not defined. 

7 Uji Stasioneritas Data Harga Beras Tipe IR 64 .................. Error! Bookmark not defined. 

8 Pemilihan Model ARMA Terbaik Harga Beras Tipe BengawanError! Bookmark not defined.

9 Pemilihan Model ARMA Terbaik Harga Beras Tipe MentikError! Bookmark not defined.

10 Pemilihan Model ARMA Terbaik Harga Beras Tipe IR 64Error! Bookmark not defined. 

11 Uji Heteroskedastisitas dan Efek ARCH Harga Beras Tipe Bengawan.

 ............................................................................................. Error! Bookmark not defined. 

12 Uji Heteroskedastisitas dan Efek ARCH Harga Beras Tipe MentikError! Bookmark not defined.

13 Uji Heteroskedastisitas dan Efek ARCH Harga Beras Tipe IR 64Error! Bookmark not defined.

14 Persamaan Volatilitas Harga Beras di Jawa Timur ............. Error! Bookmark not defined. 

 

  



 

 

 
 

DAFTAR GAMBAR 

Nomor Halaman 
Teks 

1 Tingkat Perkembangan Harga Beras di Jawa Timur .......... Error! Bookmark not defined. 

2 Alur Kerangka Pemikiran Penelitian “Analisis Volatilitas Harga 

Beras di Jawa Timur” .......................................................... Error! Bookmark not defined. 

3 Konsumsi Beras di Provinsi Jawa Timur ............................ Error! Bookmark not defined. 

4 Produksi Padi di Provinsi Jawa Timur ................................ Error! Bookmark not defined. 

5 Kontribusi Jawa Timur terhadap Produksi Padi Nasional .. Error! Bookmark not defined. 

6 Luas Areal Panen Padi di Provinsi Jawa Timur .................. Error! Bookmark not defined. 

7 Produktivitas Padi di Provinsi Jawa Timur ......................... Error! Bookmark not defined. 

8 Grafik Perkembangan Harga Beras di Tingkat Konsumen Tipe 

Bengawan di Jawa Timur .................................................... Error! Bookmark not defined. 

9 Grafik Perkembangan Harga Beras di Tingkat Konsumen Tipe 

Mentik di Jawa Timur ......................................................... Error! Bookmark not defined. 

10 Grafik Perkembangan Harga Beras di Tingkat Konsumen Tipe IR 64 

di Jawa Timur...................................................................... Error! Bookmark not defined. 

 

  



 

 

 
 

DAFTAR LAMPIRAN 

Nomor Halaman 
Teks 

1 Uji Stasioner Data Harga Beras Tipe Bengawan ................ Error! Bookmark not defined. 

2 Hasil Pemilihan Ordo ARMA Terbaik Tipe Bengawan ..... Error! Bookmark not defined. 

3 Uji Heteroskedastisitas Tipe Bengawan ............................. Error! Bookmark not defined. 

4 Hasil Analisis Volatilitas Tipe Bengawan .......................... Error! Bookmark not defined. 

5 Uji Stasioner Data Harga Beras Tipe Mentik ..................... Error! Bookmark not defined. 

6 Hasil Pemilihan Ordo ARMA Terbaik Tipe Mentik .......... Error! Bookmark not defined. 

7 Uji Heteroskedastisitas Tipe Mentik ................................... Error! Bookmark not defined. 

8 Hasil Analisis Volatilitas Tipe Mentik................................ Error! Bookmark not defined. 

9 Uji Stasioner Data Harga Beras Tipe IR 64 ........................ Error! Bookmark not defined. 

10 Hasil Pemilihan Ordo ARMA Terbaik Tipe IR 64 ............. Error! Bookmark not defined. 

11 Uji Heteroskedastisitas Tipe IR 64 ..................................... Error! Bookmark not defined. 

12 Hasil Analisis Volatilitas Tipe IR 64 .................................. Error! Bookmark not defined. 

13 Data Harga Beras Tipe Bengawan, Mentik, dan IR 64 ....... Error! Bookmark not defined. 

 


