
 

Daftar Isi 
 

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

HALAMAN PERSETUJUAN ................................................................................ ii 

HALAMAN PERNYATAAN KEASLIAN  ......................................................... iii 

KATA PENGANTAR ........................................................................................... iv 

HALAMAN PERSEMBAHAN ............................................................................ vi 

ABSTRAKSI ......................................................................................................... ix 

ABSTRACT .............................................................................................................. x 

Daftar Isi ................................................................................................................ xi 

Daftar Tabel ......................................................................................................... xiii 

Daftar Gambar ...................................................................................................... xiv 

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

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

1.2 Permasalahan Penelitian ................................................................................ 3 

1.3 Keaslian Penelitian ........................................................................................ 5 

1.4 Rangkuman Persamaan dan Perbedaan dengan Penelitian Sebelumnya ..... 13 

1.5 Tujuan Penelitian ......................................................................................... 16 

1.6 Manfaat Penelitian ....................................................................................... 16 

1.7 Alat Analisis ................................................................................................ 16 

1.8 Sistematika Penelitian ................................................................................. 16 

BAB II TINJAUAN PUSTAKA ........................................................................... 18 

2.1 Tinjauan Teori ............................................................................................. 18 

2.1.1 Pengertian dan Perubahan Nilai Tukar ................................................. 18 

2.1.2 Sistem Penentuan Nilai Tukar .............................................................. 19 

2.1.3 Permintaan dan Penawaran Valuta Asing ............................................. 21 

2.1.4 Faktor-faktor yang Mempengaruhi Nilai Tukar ................................... 22 

2.1.5 Teori Penentuan Nilai Tukar................................................................. 26 

2.2. Tinjauan Empiris ........................................................................................ 38 

xi 
 

Analisis Perbandingan Model Peramalan Nilai Tukar Rupiah terhadap US Dollar Periode
1997:08-2015:12
YURIKA GUNAWAN, Prof. Dr. Insukindro, M.A.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/



2.2.1 Penelitian Lam, Fung, dan Yu (2008) .................................................. 38 

2.2.2 Penelitian Gadwala dan Marthur (2014) ............................................... 39 

2.3 Tinjauan Alat Analisis ................................................................................. 40 

2.3.1 Kerangka Kerja Penelitian .................................................................... 40 

2.3.2 Model Penelitian ................................................................................... 41 

2.3.3 Alat Analsis .......................................................................................... 44 

BAB III ANALISIS DAN PEMBAHASAN ........................................................ 54 

3.1 Definisi Variabel ......................................................................................... 54 

3.1.1 Tingkat Suku Bunga Domestik dan Luar Negeri .................................. 55 

3.1.2 Nilai Tukar ............................................................................................ 57 

3.2 Analisis Uji Akar Unit ................................................................................. 58 

3.3 Analisis Hasil Estimasi ................................................................................ 62 

3.3.1 Model AR News .................................................................................... 62 

3.3.2 Model ARDL ECM News ..................................................................... 71 

3.4. Evaluasi Model ........................................................................................... 78 

3.5 Uji Tidak Disarangkan (Non-Nested Test) .................................................. 79 

BAB IV KESIMPULAN DAN SARAN .............................................................. 81 

DAFTAR PUSTAKA ........................................................................................... 83 

LAMPIRAN .......................................................................................................... 88 

 

xii 
 

Analisis Perbandingan Model Peramalan Nilai Tukar Rupiah terhadap US Dollar Periode
1997:08-2015:12
YURIKA GUNAWAN, Prof. Dr. Insukindro, M.A.
Universitas Gadjah Mada, 2016 | Diunduh dari http://etd.repository.ugm.ac.id/


	Daftar Isi

