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ABSTRACT

This research was conducted to compare the accuracy of forecasting cryptocurency price volatility of binance
coin and doge coin using econometric model including, ARIMA, THE GARCH, THE EGARCH and THE GJR-
GARCH. By using secondary data as Time Series Data, all of the 1,453 daily closing prices from January 15,
2019, to January 15, 2023. The results of the study showed that the 3-month price forecast gave the best
results for both binance and doge coin. Forecasting of doge coin prices, the EGARCH (1,1) model gave the
best results for the 12-month training dataset, MAPE was 12.99759 and the ARIMA (12,1,10) model gave the
best results for the 24-month training dataset, MAPE was 69.67758. Forecasting of binance coin price. The
ARIMA (1,1,1) model gave the best results for the 12-month training dataset, MAPE was 26.44940 and the
GJR-GARCH (1,1) model gave the best result for the 24-month training dataset, MAPE was 62.29128.
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