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MOTTO

“Invite to the way of your Lord with wisdom

and good instruction, and argue with them in a way
that is best. Indeed, your Lord is most knowing of
who has strayed from His way, and He is most
knowing of who is [rightly] guided.”

Qur’an 16:125

“Allah (Himself ) is witness that there is no God but
Him. And the angels and the men of learning (too are
witness). Maintaining His creation in justice, there is no
God but Him, the Almighty, the Wise.”

Qur’an 3:16

“Don’t just teach your children to read. Teach them to question what
they read. Teach them to question everything.”
-George Carlin

“Doing something good is not enough. You gotta have good mind in
order to get good behavior effortlessly.”
-Adit Kasim.
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INTISARI

Penelitian ini bertujuan untuk menganalisis pengaruh inflasi, kurs,
pertumbuhan ekonomi GDP Indonesia, GDP Amerika Serikat dan GDP Jepang
dalam mempengaruhi neraca perdagangan Indonesia dalam kurung waktu 7 tahun
terakhir terhitung dari tahun 2007 kuartal 1 hingga 2014 kuartal 4. Analisis
pengaruh tersebut dilakukan baik dalam jangka pendek maupun jangka panjang
dengan menggunakan teknik Error Correction Model (ECM) yang dijalankan
dengan menggunakan software Eviews 7.0. Penelitian ini merupakan jenis
kuantitatif karena di dalamnya mengacu pada perhitungan data penelitian yang
berupa angka-angka. Variabel penelitian ini meliputi variabel dependen (neraca
perdagangan Indonesia) dan independen (inflasi, kurs, GDP Indonesia, GDP
Amerika Serikat dan GDP Jepang). Model ekonometrik yang digunakan dalam
penelitian adalah uji kointegrasi yang merupakan model jangka panjang dan
model dinamik Error Correction Model sebagai model jangka pendek untuk
mendapatkan keseimbangan jangka panjang.

Berdasarkan hasil analisis yang dilakukan menunjukkan bahwa variabel-
variabel independen di atas memiliki hubungan yang sama sebagaimana diajukan
dalam hipotesis, terkecuali GDP Jepang yang tidak signifikan baik dalam jangka
panjang maupun jangka pendek. Dalam jangka panjang, inflasi dan GDP
Indonesia memberikan pengaruh yang signifikan terhadap neraca perdagangan.
Namun dalam jangka pendek, variabel yang signifikan mempengaruhi neraca
perdagangan adalah depresiasi nilai tukar rupiah, inflasi, GDP Amerika dan GDP
Indonesia.

Kata kunci:  Inflasi, kurs, GDP Indonesia, GDP Amerika Serikat, GDP Jepang,
Error Correction Model, Eviews.
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ABSTRACT

This study is aimed to analyze the influence of inflation rate, exchange
rate, GDP of Indonesia, GDP of United States dan GDP of Japan, in influencing
the balance of trade of Indonesia from the Ist quarter of 2007 untill the 4th
quarter of 2014. The influence analysis was done both in long term and short term
analysis using Error Correction Model which was operated using Eviews 7.0
software. This research is a quantitative research because the analysis refers to
the calculation of research data in numbers form. Variabels in this research
include dependent variabel (balance of trade of Indonesia) and independent
variables (rate of inflation, exchange rate, GDP of Indonesia, United States, and
Japan). The econometric models used in this study are Co integration model
which is the general long term model and the Error Correction Mechanism
dynamic model as the short term adjustment model to obtain long term balance.

Based on the testing that has been done, the result shows that all the
variables have the same relation as proposed in hyphothesis, except the GDP of
Japan which is not significantly influencing Indonesia’s balance of trade both in
long term and short term. In long term, variabels such as, rate of inflation and
GDP of Indonesia have a significant influence to the balance of trade. However,
in short term, variables that are significantly influencing trade balance of
Indonesia are exchange rate, inflation, GDP of United States and GDP of
Indonesia.

Keywords: rate of Inflation, exchange rate, GDP, Indonesia, United States,
Japan, Error Correction Model, Eviews.
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