
 
 

 
 

DAFTAR ISI 

 

HARGA KOMODITAS GLOBAL DAN EKSPEKTASI INFLASI INDONESIA: 

ANALISIS NON-LINIER MODEL TAR ............................................................... i 

HARGA KOMODITAS GLOBAL DAN EKSPEKTASI INFLASI INDONESIA: 

ANALISIS NON-LINIER MODEL TAR .............................................................. ii 

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

DAFTAR ISI .......................................................................................................... iv 

Daftar Tabel ........................................................................................................... vi 

Daftar Gambar ....................................................................................................... vii 

Intisari .................................................................................................................. viii 

Abstract .................................................................................................................. ix 

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

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

1.2 Rumusan Masalah ....................................................................................2 

1.3 Pertanyaan Penelitian ...............................................................................3 

1.4 Tujuan Penelitian .....................................................................................3 

1.5 Manfaat Penelitian ...................................................................................4 

1.6 Ruang Lingkup dan Batasan Penelitian ...................................................4 

1.7 Sistematika Penulisan ..............................................................................4 

BAB II  TINJAUAN PUSTAKA .............................................................................5 

2.1 Landasan Teori .........................................................................................5 

2.2 Tinjauan Pustaka ......................................................................................6 

BAB III  METODE PENELITIAN ..........................................................................9 

3.1 Definisi Operasional Variabel ..................................................................9 

3.1.1 Ekspektasi Inflasi .................................................................................9 

3.1.2 Tingkat Pertumbuhan Ekonomi ...........................................................9 

3.1.3 Tingkat Inflasi Aktual ........................................................................10 

3.1.4 Nilai Tukar .........................................................................................10 

3.1.5 Harga Komoditas Global....................................................................10 

3.2 Populasi dan Sampel ..............................................................................11 

3.3 Teknik Pengumpulan Data .....................................................................11 

3.4 Teknik Analisis Data ..............................................................................12 

HARGA KOMODITAS GLOBAL DAN EKSPEKTASI INFLASI INDONESIA: ANALISIS NON-LINIER
MODEL TAR
SADDAM GALIH ALDERMAND, Sekar Utami Setiastuti, S.E., M.Sc., Ph.D.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/



 
 

 
 

3.6.1 Uji Unit Root dan Uji Stasionaritas ....................................................12 

3.6.2 Pemilihan Model TAR .......................................................................13 

3.6.3 Pemilihan Threshold TAR .................................................................14 

BAB IV  HASIL PENELITIAN DAN PEMBAHASAN ......................................15 

4.1 Statistik Deskriptif .................................................................................15 

4.2 Pembahasan dan Diskusi ........................................................................17 

4.2.1 Uji Stasionaritas .................................................................................17 

4.2.2 Hasil Regresi TAR .............................................................................18 

BAB V  SIMPULAN .............................................................................................29 

5.1 Kesimpulan ............................................................................................29 

5.2 Keterbatasan ...........................................................................................29 

5.3 Implikasi .................................................................................................29 

DAFTAR PUSTAKA ............................................................................................31 

 

HARGA KOMODITAS GLOBAL DAN EKSPEKTASI INFLASI INDONESIA: ANALISIS NON-LINIER
MODEL TAR
SADDAM GALIH ALDERMAND, Sekar Utami Setiastuti, S.E., M.Sc., Ph.D.
Universitas Gadjah Mada, 2024 | Diunduh dari http://etd.repository.ugm.ac.id/


