
DAFTAR ISI 

Halaman 

ABSTRACT ............................................................................................ I

ABSTRACT .............................................................................................. Ii

KATA PENGANTAR............................................................................ Iii

DAFTAR ISI ........................................................................................... V

DAFTAR TABEL ................................................................................... Vii

DAFTAR GAMBAR .............................................................................. Viii

BAB I PENDAHULUAN ................................................................ 1
 1.1.Latar Belakang Masalah ................................................. 1
 1.2. Rumusan Masalah .......................................................... 13
 1.3. Tujuan Penelitian ............................................................ 13
 1.4. Manfaat Penelitian .......................................................... 13

BAB II TINJAUAN PUSTAKA ...................................................... 14
 2.1. Kerangka Teori ............................................................. 14
  2.1.1. Inflasi ................................................................. 12
  2.1.2. Jumlah Uang Beredar ......................................... 28
  2.1.3. Tingkat Suku Bunga .......................................... 30
  2.1.4. Nilai Tukar ......................................................... 33
 2.2. Penelitian Terdahulu .................................................... 35
 2.3. Kerangka Penelitian ..................................................... 38
 2.4. Hipotesis ...................................................................... 40

BAB III METODE PENELITIAN ................................................... 41
 3.1. Ruang Lingkup Penelitian ........................................... 41
 3.2. Jenis dan Sumber Data ................................................. 41

 
3.3. Tahapan Dalam Analisis Vector Autoregression 

(VAR) .......................................................................... 40
  3.3.1. Stasioneritas Data .............................................. 42
  3.3.2. Penentuan Hubungan Kointegrasi ..................... 43
  3.3.4. Penentuan Selang (Lag) Optimal ....................... 44
 3.4. Metode Analisis ........................................................... 45
  3.4.1. Model Vector Autoregression (VAR) ................ 45
  3.4.2. Impulse Response Function (IRF) ..................... 49

  
3.4.3. Forecast Error Decomposition Variance 
          (FEDV).............................................................. 49

 3.5. Definisi Operasional  ................................................... 50
 

 

 

v 
 



BAB IV HASIL PENELITIAN  ........................................... 51
 4.1.  Deskripsi Data ....................................................... 51
  4.1.1. Inflasi ................................................................. 51
  4.1.2. Uang Beredar ..................................................... 53
  4.1.3. Suku Bunga ........................................................ 55
  4.1.4. Nilai Tukar (Kurs) ............................................. 57
 4.2. Pengujian Persyaratan Analisis .................................... 59

  
4.2.1. Hasil Uji StasioneritasData dan Derajat 
          Integrasi............................................................ 59

  4.2.2. Hasil Uji Kointegrasi ......................................... 69
  4.2.3. Hasil Penentuan Panjang Lag ............................ 70
  4.2.4. Hasil Uji VAR ................................................... 72
  4.2.5. Hasil Uji Impulse Response Function (IRF) ...... 76

  
4.2.6.Hasil Uji Forecast Error Decomposition 
         Variance (FEDV) ............................................... 78

 4.3.  Hasil Penelitian ........................................................ 83

BAB V SIMPULAN DAN SARAN ............................................ 86
 5.1. Simpulan ..................................................................... 86
 5.2. Saran ............................................................................... 86

DAFTAR PUSTAKA ............................................................................. 88

LAMPIRAN ............................................................................................ 91

 
 
 
 
 
 
 
 
 
 
 
 

 

 

vi 
 


