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Absiract

The Purpose of this study is to develop a modef to forecast the exchange rate of the the 10 ASEAN countries
including Brunei Dollar, Cambodian Riel, Indonesian Rupiah, Philippine Pese, Lao kip, Malaysian Ringgit, Myanmar
Kyat, Singapore Dollar, THB Thailand and the Vietnamese dong. The result for the stability of the time series data with
the Augmented Dickey-Fuller, the variables BRU IDN SGP and THA are stationary at Level and the Lags at 12, 10, 12
and 12 respeetively, variable KHM LAO PHL MYR. MYS and VINM are stationary at the First Difference and the lags
1111 12 3 8 and 10, respectively, in the process of finding of Lag Length the results showed that the model has the lowest
score of AIC HQC and 8C at one lag, and the results ofthe analysis with Vector Autoregression Model (VAR) showed that
Brunei Dollar currency exchange rate. And the Singapore doflar at the time t-1 is correlated with the exchange rate of the
country in ASEAN {4 eountries) the second is Ringgit Malaysia {3 countries) Indonesian Rupiah {2 countries) Philippine
Peso (2 countries) and Kyat Myanmar(2 countries), respectively.

Keywords: ASEAN, Vector Autoregression Model
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