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VOLATILITAS HARGA EKSPOR PORANG OLAHAN INDONESIA KE
JEPANG

PRICE VOLATILITY OF INDONESIAN PROCESSED PORANG EXPORTS TO
JAPAN

Sofia Rahayu Pangestuti, Mubarokah, Dita Atasa

ABSTRAK

Porang (Amorphophallus muelleri Blume) merupakan salah satu komoditas ekspor
Indonesia yang memiliki nilai ekonomi tinggi dengan Jepang sebagai salah satu
negara tujuan utama. Perubahan harga ekspor perlu dianalisis untuk mengetahui
karakteristik pergerakan harga serta memperkirakan harga pada periode mendatang.
Penelitian ini bertujuan menganalisis volatilitas harga ekspor porang olahan
Indonesia ke Jepang serta melakukan peramalan harga ekspor periode Januari 2026
hingga Desember 2027. Penelitian menggunakan data sekunder bulanan periode
Januari 2017 hingga Desember 2025. Analisis dilakukan menggunakan metode
Autoregressive Integrated Moving Average (ARIMA) dan Autoregressive
Conditional Heteroskedasticity (ARCH) / Generalized Autoregressive Conditional
Heteroskedasticity (GARCH). Hasil penelitian menunjukkan bahwa harga ekspor
porang olahan Indonesia ke Jepang tidak bersifat volatil karena tidak ditemukan
efek ARCH sehingga pemodelan GARCH tidak diperlukan. Model ARIMA(1,0,1)
terpilih sebagai model terbaik untuk melakukan forecasting. Hasil peramalan
menunjukkan harga ekspor porang olahan Indonesia ke Jepang diperkirakan
mengalami peningkatan secara bertahap selama periode Januari 2026 hingga
Desember 2027.

Kata kunci: ARIMA, Harga ekspor, Peramalan, Porang Olahan , Volatilitas

ABSTRACT

Processed porang (Amorphophallus muelleri Blume) is one of Indonesia's leading
export commodities with high economic value, and Japan is one of its major export
destinations. Export price movements need to be analyzed to understand their
characteristics and to estimate future price trends. This study aims to analyze the
volatility of Indonesia's processed porang export prices to Japan and to forecast
export prices for the period of January 2026 to December 2027. Monthly secondary
data from January 2017 to December 2025 obtained from UN Comtrade were
analyzed using the Autoregressive Integrated Moving Average (ARIMA) and
Autoregressive Conditional Heteroskedasticity (ARCH)/Generalized
Autoregressive Conditional Heteroskedasticity (GARCH) methods. The results
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indicate that Indonesia's processed porang export prices to Japan are not volatile
because no ARCH effect was detected, indicating that GARCH modeling was
unnecessary. ARIMA(1,0,1) was selected as the best forecasting model. The
forecasting results indicate that export prices are expected to increase gradually
during the period from January 2026 to December 2027.

Keywords: ARIMA, Export Price, Forecasting, Processed porang,
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