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Abstract

The purpose of this research was to study the investment situation in the Forex market of the exchange rate
of Euro, Yen, Pound, Australian Dollar and Swiss franc. The data used in this study, collected frequencies data
of daily, weekly and monthly, from October 1, 2018 to December 31, 2021. Tools using in this study is

Generalized Autoregressive Condition Heteroscedasticity Model (GARCH). The analysis revealed that investing
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in forex when compare all of five currencies found that the investors should invest in Australian dollar by
monthly data, but it was highest risk together. However, the investor should not invest in Swiss Franc because
it found that loss returns all daily, weekly and monthly data. And investors should not invest in Euro cause loss
incomes. Finally, when analyzing the volatility with the GARCH model, it was found that the conditional volatility
of the exchange rate of the 5 exchange rates depending on the tolerance and statistically significant historical
volatilities.

Keywords: Foreign Exchange Market, Analysis For Volatility, Forex, Return
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