
v 
 

DAFTAR ISI 

 
HALAMAN PENGESAHAN .................................................................................. i 

PERNYATAAN BEBAS PLAGIASI ...................................................................... ii 

KATA PENGANTAR ............................................................................................. iii 

DAFTAR ISI ........................................................................................................... v 

DAFTAR TABEL.................................................................................................. vii 

DAFTAR GAMBAR ........................................................................................... viii 

DAFTAR LAMPIRAN .......................................................................................... ix 

ABSTRAK .............................................................................................................. x 

ABSTRACT ............................................................................................................. xi 

BAB I PENDAHULUAN ....................................................................................... 1 

1.1. Latar Belakang.......................................................................................... 1 

1.2. Rumusan Masalah .................................................................................... 6 

1.3. Pertanyaan Penelitian ............................................................................... 6 

1.4. Tujuan Penelitian ...................................................................................... 7 

1.5. Manfaat Penelitian .................................................................................... 7 

1.6. Ruang Lingkup dan Batasan Penelitian .................................................... 8 

1.7. Sistematika Penulisan ............................................................................... 9 

BAB II TINJAUAN PUSTAKA ........................................................................... 10 

2.1. Landasan Teori ....................................................................................... 10 

2.1.1. Inflasi .................................................................................................. 10 

2.1.2. Hubungan Harga Minyak dengan Inflasi ............................................. 11 

2.1.3. Exchange Rate Pass-Through ............................................................. 12 

2.1.4. Suku Bunga sebagai Instrumen Pengendali Inflasi............................. 13 

Dinamika Inflasi di Indonesia: Pendekatan Nonlinear ARDL
Aldika Pri Hantara, Hengki Purwoto, S.E., M.A.
Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/



vi 
 

2.1.5. Demand Pull Inflation ........................................................................ 14 

2.2. Tinjauan Pustaka..................................................................................... 16 

BAB III METODE PENELITIAN ........................................................................ 19 

3.1. Definisi Operasional Variabel ................................................................. 19 

3.2. Metode Analisis ...................................................................................... 21 

3.3. Tahapan Penelitian .................................................................................. 23 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN ...................................... 27 

4.1. Uji Akar Unit .......................................................................................... 27 

4.2. Uji Kointegrasi ....................................................................................... 28 

4.3. Estimasi Non-linear ARDL .................................................................... 29 

4.3.1. Pengaruh Harga Minyak terhadap Inflasi ........................................... 31 

4.3.2. Pengaruh Nilai Tukar terhadap Inflasi ................................................ 33 

4.3.3. Pengaruh Suku Bunga terhadap Inflasi ............................................... 33 

4.3.4. Pengaruh Permintaan Agregat terhadap Inflasi .................................. 34 

4.4. Dinamika Efek Kausal ............................................................................ 35 

4.5. Uji Diagnostik ........................................................................................ 37 

BAB V SIMPULAN ............................................................................................. 39 

5.1. Simpulan ................................................................................................. 39 

5.2. Keterbatasan ........................................................................................... 40 

DAFTAR PUSTAKA ............................................................................................ 41 

LAMPIRAN .......................................................................................................... 45 

 

  

Dinamika Inflasi di Indonesia: Pendekatan Nonlinear ARDL
Aldika Pri Hantara, Hengki Purwoto, S.E., M.A.
Universitas Gadjah Mada, 2023 | Diunduh dari http://etd.repository.ugm.ac.id/




