
v

DAFTAR ISI

ABSTRAK .............................................................................................. i
ABSTRACT ............................................................................................ ii
KATA PENGANTAR ........................................................................... . iii
DAFTAR ISI ........................................................................................... v
DAFTAR TABEL .................................................................................. vii
DAFTAR GAMBAR .............................................................................. viii
DAFTAR LAMPIRAN .......................................................................... ix

BAB I   PENDAHULUAN
1.1. Latar Belakang Masalah ..................................................... 1
1.2. Rumusan Masalah ............................................................... 8
1.3. Tujuan Penelitian ................................................................ 8
1.4. Manfaat Penelitian .............................................................. 9

BAB II KAJIAN PUSTAKA
2.1 Kerangka Teoritis ................................................................ 10

2.1.1. Definisi Neraca Pembayaran ................................... 10
2.1.2. Neraca Pembayaran melalui Pendekatan Moneter . . 14
2.1.3. Pendekatan Alternatif Lainnya Neraca Pembayaran 24
2.1.4. Pendapatan Domestik Riil ....................................... 32
2.1.5. Nilai Tukar Valuta Asing (Kurs) ............................. 33
2.1.6. Tingkat Harga .......................................................... 34
2.1.7. Tingkat Suku Bunga ................................................ 36
2.1.8. Kredit Domestik ....................................................... 38
2.1.9. Penelitian Terdahulu................................................. 39

2.2 Kerangka Pemikiran ............................................................ 42
2.3 Hipotesis Penelitian.............................................................. 43

BAB III METODE PENELITIAN
3.1. Ruang Lingkup Penelitian................................................... 44
3.2. Jenis dan Sumber Data ....................................................... 44
3.3. Metode Pengumpulan Data ................................................. 44
3.4. Model Analisis Data............................................................ 44

3.4.1. Error Correction Mechanism (ECM) ..................... 45
3.4.2. Pengujian Stasioneritas Data  (Unit Root Test) ...... 47
3.4.3. Pengujian Kointegrasi .............................................. 49
3.4.4. Model ECM Engle – Granger .................................. 49

3.5. Definisi dan Batasan Operasional ...................................... 51
3.6. Pengujian Asumsi Ekonometrika ....................................... 52

3.6.1 Uji Normalitas.......................................................... 52
3.6.2 Uji Multikolinieritas................................................. 53
3.6.3 Uji Autokorelasi ....................................................... 53

3.7. Pengujian Hipotesis ............................................................ 55
3.7.1 Pengujian Hipotesis Secara Partial (uji t) .......................... 55



vi

3.7.2 Pengujian Secara Bersama-sama (uji F) ................... 55
3.7.3 Pengujian Ketepatan Perkiraan ................................. 56

BAB IV HASIL DAN PEMBAHASAN
4.1 Hasil Penelitian .................................................................... 57

4.1.1. Perkembangan Neraca Pembayaran Indonesia ..... 57
4.1.2. Perkembangan Pendapatan Domestik (PDB) ....... 62
4.1.3. Perkembangan Nilai Tukar ................................... 65
4.1.4. Perkembangan Tingkat Harga Luar Negeri .......... 67
4.1.5. Perkembangan Suku Bunga .................................. 68
4.1.6. Perkembangan Kredit Domestik............................ 71
4.1.7. Hasil Pengujian Stasioneritas Data (Hasil Uji Akar

Unit ) ...................................................................... 73
4.1.8. Hasil Pengujian Kointegrasi .................................. 74
4.1.9. Hasil Pengujian Estimasi Model Penelitian .......... 75
4.1.10. Hasil Pengujian Asumsi Ekonometrika ................. 76

4.1.10.1 Hasil Uji Normalitas ............................. 76
4.1.10.2 Hasil Uji Multikolinieritas .................... 76
4.1.10.3 Hasil Uji Autokorelasi .......................... 78

4.1.11. Hasil Pengujian Hipotesis..................................... 79
4.1.11.1 Hasil Pengujian Hipotesis Secara Partial

( uji t ) ………………………………… 79
4.1.11.2. Hasil Pengujian Secara Bersama-sama

( uji F ) ................................................. 80
4.1.11.3 Hasil Pengujian Ketepatan Perkiraan ... 80

4.2  Pembahasan Penelitian ........................................................ 80
4.2.1 Variabel Pendapatan Domestik Riil (Yt) ................... 81
4.2.2  Variabel Nilai Tukar (Et) ........................................... 81
4.2.3 Variabel Harga Luar Negeri (Pwt) ............................. 82
4.2.4 Variabel Suku Bunga (it) ........................................... 83
4.2.5 Variabel Kredit Domestik (Crt) ................................ 84

BAB V KESIMPULAN DAN SARAN
5.1  Kesimpulan .......................................................................... 85
5.2  Saran-saran .......................................................................... 86

DAFTAR  PUSTAKA ............................................................................. 87
LAMPIRAN............................................................................................. 90


