I1I.

IL.

DAFTAR ISI

PENDAHULUAN

Latar BelaKang ........cccc.oooiiiiiiiiiiiieieee e
Rumusan Masalah .........ccoocoiiiiiiiiiiiiiee e
Tujuan Penelitian ..........ccocvieiiiiiiiiiieniieeriee et
Manfaat Penelitian ............ccoceoiiiiiiiiiiiiieeee e

Kerangka PEmiKiran ..........cccccoveeviiieiiieeiiieeieeeceee e e
HIPOTESIS ettt
TINJAUAN PUSTAKA

MmO 0w

< >
w2
(¢
=
—+
e}
=
]
=
(@]
-t
[¢]
=
o
&
=
w2
(¢
<y
Qo
=
o
=

1.2.Keynesian MOdel ..........coccuiiiiiiieiiieeieeeeeeeeee et e
1.3. Mark-up MOdEl ......ccviieiiiiiiiecieeeiee et
1.4.Teort Struktural ...........coooiiiiiiiiiieeee e
2. Permintaan dan Penawaran Agregat ...........ccocceeeviieiniiieinieennieennieennn
2.1.Permintaan AGreEal ........cccecveeverrieerieriieenieeieenieereesiee e sneens
2.2.Penawaran AGIEEAL .......cccccevueerueeeuieneerieenieereenieesreesieesreenneenneens
3. Jenis INFlast ..eeeueeeiiiniiii e
3.1. Menurut Derajatinya ......ccceeevveeerieeerieeeieeeiee e
3.2. Menurut Sebabnya ........cccvieiiiieiiieeiieceeee e
3.3. Menurut ASAINYa ...cccveeeevieeiiieeiie ettt
C. Tingkat SuKU BUNGa .......ooiiiiiiiiiiiiiiieeeee e
1. Teori Tingkat BUnZa .........coooiiiiiiiiiiiiiiiieceeeeeeee e
1.1 Teort KIASIK ...oovuviiiiiiiiiiii ettt
1.2.Te0rn KEYNES ..ceeeeiiiiiiiiiiiiieieeeeeeeeeeeee e
1.3.Teori Paritas Tingkat Bunga ...........cccooovieiiiiiiiiieniienieeeeeeeee
Jumlah Uang Beredar ...........cccooviiiiiiiiiieeeecceeeeeee e
Nilai Tukar RUPIah .....cccviiiiiiiiiieece e
Harga Minyak DUNIa .........ccoeeiiiiiiiiiiiciieeciieeiee et et
Penelitian Terdahulu ...

@mmg

Lo DALA ittt ettt ettt s e tta s e et aaes

B. Definisi Variabel Operasional ...........ccccceeoiiieiiieeiieeniieeeie e
C. MoOdel PENEIItIAN ..ccccuvvieeeiiiiieeeiiiee ettt e e e e e sraee e

16
20
25
25
26
27
27
29
29
32
37
37
38
41
41
42
42
42
44
45
46
47
49

52
52
53
53
56



Iv.

V.

D. Metode Analisis Data ........c.coveiriiiiiiiiiiniiiieeceeeecee e
1. Uji Stasioner (Unit ROOt TeSt) .....ccuuueuueercueeaniieenieeesieeeiieesieeesieeenveens
2. Uji KOINEGIAST ..vvveiiieeiiiieeiieeeiieeciie et eeiee et sve e et e e e e eeeaee e
3. Error Correction Model (ECM) ...........coouevvvueeeiiieeieeeiiiieeeeieeeeeesiivneennns
E. Uji Asumsi KIaSiK ......oooiiiiiiiiiiiiiieeeeeeee e
L. UJi NOrmMAlItas ...cc.eeeeriiiiiiiiiiieeeeeeee ettt
2. Uji MultiKOINEATILAS ....cveeririeiienieiiienieeiicneeeieeeteeee e
3. Uji HeteroKedastiSItas ........c.eeerueeeenieerniieeniieeeiteesiee ettt eieee e
4. UjJi AULOKOTEIAST ..eeeeueiieeiiiieiiiieiiie ettt ettt e e s e
F. UJi HIPOEESIS ..evvieiiieeiiieeiiie ettt ettt ettt sttt et e et esebeeeanee s
| R O I OO OO OO PP PO PRIOPRRRPPRUPONt

HASIL DAN PEMBAHASAN

AL Hasil Penelitian .........cooceiiiiiiiiiiiiieiceeeeecetee e
1. Uji Stasioner (Unit ROOt TeSt) .....cccueeeueeeecueeeeieeeeiieenieeenveeenveeennveeeenees
1.1.Uji Stasioner Pada Level .........coocvveriiieiiiieiieeeeeeeeeeee e
1.2.Uj1 Stasioner Pada First Difference .........ccoccccoevieiniiiiniiiiniiennienns
2. UJ1L KOINEEEIAST ..veeniiiiiiieieiieeeiieeeite ettt ettt
2.1.Uji Koefisien Determinan R e
2.2.Uji Asumsi Klasik Regresi Kointegrasi ..........ccoceecveevveniieenienneennee.
2.2.1. NOTMALILAS .o.eeeeiiiiiiiieeiieeieerteeeeee et

2.2.2. MultiKOINEATItaS .....eevveriiiiiieieeniieeieeeieeeee e

2.2.3. HeterokedastiSitas .........ccevueerieenieenieniieenieeieesieeieesie e

2.2.4. AULOKOTEIAST et
2.3.Uji Hipotesis KOINEZIaST ......ceevuveirriiiiriiieiiiieniieesieeesiee e
2300 UJIF e

2320 UJEE ettt

3. Estimasi ECM ..ot
3.1.Uji Asumsi Klasik ECM .......cooooiiiiiiiiiieieeeeeeeee e
3.1.1. NOTMALILAS coeeeeiiiiiiieieeeeceeeeeee e

3.1.2. MultiKOlIN@ATItas ......eevveeuieeiieiiirieeiieeteeee et

3.1.3. HeterokedastiSitas .........cceveerieenieenieniiienieeieenie e

3.1.4. Penyembuhan Heterokedastisitas ........ccccccceevueeeniieenueennnneen.

3.1.5. Uji AUtOKOTEIAST .eeouvviieiiieiiiieiiieeiiceteeeeee e
3.2.Uj1 Hipotesis ECM .....cccccoiiiiiiiiiiiiieeiieeeeeeeteeeee et
3200 UJIF o

KESIMPULAN DAN SARAN

56
56
59
59
60
60
61
62
63
64
64
65
66
67

68
69
69
70
70
72
72
73
73
74
75
75
75
77
81
83
83
84
85
86
87
88
88
89
93



AL KESIMPUIAN Lottt

B. Saran

DAFTAR PUSTAKA

LAMPIRAN



