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Harga Penutupan Saham PT. Bank Panin Dubai Syariah periode

bulanan Januari 2015-Januari 2022

Bulan 201 | 201 | 201 | 201 | 201 | 202 | 202 | 202
5 6 7 8 9 0 1 2
Januari 187 | 236 | 109 | 86 61 50 64 68
Februari 193 | 220 | 104 | 87 72 50 | 100
Maret 233 | 218 | 113 | 93 62 50 80
April 266 | 202 | 116 | 86 65 50 | 151
Mei 276 | 196 | 117 | 88 61 50 | 119
Juni 265 | 210 | 140 | 73 59 50 | 153
Juli 270 | 212 | 111 | 72 55 50 | 148
Agustus 252 | 216 | 101 | 68 56 50 | 110
Septembe | 224 | 199 | 100 | 67 50 50 88
r
Oktober 232 | 169 | 94 61 50 50 85
November | 242 | 146 | 77 50 50 69 85
Desember | 250 | 120 | 65 50 50 83 85
Output Hasil Estimasi Parameter Model ARIMA (1,1,2)
Dependent Variable: D{LOG{ADJ]_CLOSE))
Method: ARMA Maximum Likelinood (OPG - BHHH)
Date: 02/08/22 Time: 20023
Sample: 20M15M02 2022M01
Included observations: 84
Convergence achieved after 20 iterations
Coefficient covariance computed using outer product of gradients
Variable Coefficient Std. Error t-Statistic Prob.
C -0.011690 0.018537 -0.630629 0.5201
AR(T) -0.149205 0.091543 -1.629895 0.1071
MAL2) 0.213506 0.092324 2.312580 0.0233
SIGMASCQ 0.019322 0.002517 T.875090 0.0000
R-squared 0088708 Mean dependent var -0.012043
Adjusted R-squared 0.054534 S.D. dependentvar 0.148371
S.E. of regression 0.144268 Akaike info criterion -0.986242
Sum squared resid 1.665071 Schwarz criterion -0.870589
Log likelinood 45 42637 Hannan-Quinn criter. -0.839810
F-statistic 2595300 Durbin-¥Watson stat 1.962446
Prob(F-statistic) 0.058148
Inverted AR Roots -.15
Inverted MA Roots -.00+.46i -.00-.46i
Output Hasil Estimasi Parameter Model ARIMA (1,1,3)




Dependent Variable: DILOG(ADJ_CLOSE))
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 02/08/22 Time: 20023

Sample: 20115M02 2022M01

Included observations: 84

Convergence achieved after 48 iterations
Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
C -0.012103 0.013332 -0.907799 0.3667
AR(T) -0.147456 0.106398 -1.285891 01696
MAL3) -0.185589 0.08TET2 -2.116849 0.0374
SIGMASCQ 0.020458 0.002591 7.899088 0.0000
R-squared 0.059043 Mean dependentwvar -0.012043
Adjusted R-squared 0.023757 S.D. dependentvar 0.148371
S.E. of regression 0.146598 Akaike info criterion -0.954273
Sum squared resid 1.719273 Schwarz criterion -0.838520
Log likelinood 44 07945 Hannan-Cuinn criter. -0.907 741
F-statistic 1.673276 Durbin-Watson stat 1.904386
Prob(F-statistic) 0179363
Inverted AR Roots -.15
Inverted MA Roots 57 -.29-.49i - 29+ 49j

Output Hasil Estimasi Parameter Model ARIMA (4,1,1)

Dependent Variable: DILOGADJ_CLOSE))

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 02/08/22 Time: 20:23

Sample: 2015M02 2022M01

Included observations: 84

Convergence achieved after 25 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
C -0.011678 0017734 -0.658534 0.5121
AR(4) 0.057181 0.0806815 0709311 0.4802
MAT) -0.131184 0098364  -1.3336R3 01861
SIGMASQ 0.021092 0.002504 8.424341 0.0000
R-squared 0030336 Mean dependentvar -0.012043
Adjusted R-squared -0.006027 S.0. dependent var 0.148371
S.E. of regression 0148817 Akaike info criterion -0.925386
Sum squared resid 1771725 Schwarz criterion -0.809633
Log likelihood 42 86620 Hannan-Cuinn criter. -0.878854
F-statistic 0.834262 Durbin-Watson stat 2042011
Prab(F-statistic) 0478968
Inverted AR Roots 49 -.00+.49i -.00-.49i -449

Inverted MA Roots 13
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Output Hasil Estimasi Parameter Model ARIMA (4,1,2)

Dependent Variable: D{LOG{ADJ_CLOSE))
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 02/108/22 Time: 20:23
Sample: 2015M02 2022M01
Included observations: 84
Convergence achieved after 43 iterations

Coefficient covariance computed using outer product of gradients

Yariable Coeflicient Std. Error t-Statistic Prob.
C -0.011588 0.026067  -0.444551 0.6578
AR(4) 0127800 0.082193 1.554879 01239
MA(Z) 0.278935 0.082734 3.369360 0.002
SIGMASQ 0.019959 0.002292 8.708796 0.0000
R-squared 0.082412 Mean dependentvar -0.012043
Adjusted R-squared 0.048002 S.0. dependentvar 0.148371
S.E. of regression 0144766  Akaike info criterion -0.978712
Sum squared resid 1.676574 Schwarz criterion -0.862959
Log likelinood 4510591  Hannan-Cluinn criter. -0.932180
F-statistic 2395022 Durbin-Watson stat 2.215100
Prob(F-statistic) 0.074393
Inverted AR Roots B0 A00-.60i -00+.60i -.60
Inverted MA Roots - 00+ 53 - 00-53i

Output Hasil Estimasi Parameter Model ARIMA (4,1,3)

Dependent Variable: D(LOG{ADJ_CLOSE))
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 02/08/22 Time: 20:24
Sample: 2015M02 2022M01
Included observations: 84
Convergence achieved after 36 iterations

Coeflicient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prab.
C -0.012253 0.016366  -0.748654 0.4563
AR(4) 0.056475 0.086157 0655492 0.5140
MA[3) -0.252922 0.080418  -3.145106 0.0023
SIGMASQ 0.020766 0.002199 9.443573 0.0000
R-squared 0.045340 Mean dependentvar -0.012043
Adjusted R-squared 0.009540 S.D. dependentvar 0148371
S.E. of regression 0.147661 Akaike info criterion -0.938829
Sum squared resid 1.744310 Schwarz criterion -0.823076
Log likelihood 4343083 Hannan-Quinn criter. -0.892287
F-statistic 1.266484 Durbin-Watson stat 2233437
Prob(F-statistic) 0.291541
Inverted AR Roots 49 - 00+.49i - 00-48i -49
Inverted MA Roots 63 -32+55i -32-55i
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2500

2,000

1,000+

Forecast ADJ_CLOSEF
Actual: ADJ_CLOSE

Forecast sample: 2015M01 2022M01
Adjusted sample: 2015M03 2022M01

Included observations: 83
Root Mean Squared Error
Mean Absolute Error
Mean Abs. Percent Error
Theil Inequality Coefficient
Bias Proportion
Variance Proportion
Covariance Proportion

47.10214
4268673
47.57913
0.179462
0.0144s0
0.5833930
0.401580

|—ADJ CLOSEF — 22SE |

View | Proc Onject | Properties | | Frint | Name | Freeze| Defaut

Output Hasil Peramalan

v Tsont] Eater- smpte/- [ adpust /- abet=-| wie /- Tate [ sampie [ Geru

[

|

]

|

ADJ_CLOSEFDYNAMIC

| I

100.0000
80.00000
151,0000
119 0000

153.0000

148.0000
110.0000
82800000

85.00000

8500000
85.00000
58 00000
7030917
67 23468
53 06080
65.10764
6618329
64 80404
64 42980
6342577
6292368
6202229

0142487

6062195




