
 

 

xi 

 

DAFTAR ISI  

Halaman 

Halaman Judul ................................................................................................................. i 

Halaman Pengesahan Dosen Pembimbing ................................................................... ii 

Halaman Pengesahan Skripsi ....................................................................................... iii 

Halaman Pernyataan Keaslian ..................................................................................... iv 

Motto ................................................................................................................................ v 

Halaman Persembahan ................................................................................................. vi 

Kata Pengantar ............................................................................................................ viii 

Intisari ............................................................................................................................ ix 

Abstract ........................................................................................................................... x 

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

Daftar Tabel ................................................................................................................. xiv 

Daftar Gambar ............................................................................................................. xv 

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

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

1.2 Rumusan Masalah ................................................................................................... 8 

1.3 Tujuan Penelitian .................................................................................................... 9 

1.4 Manfaat Penelitian .................................................................................................. 9 

1.5 Penelitian Terdahulu ............................................................................................. 10 

BAB II KAJIAN PUSTAKA ....................................................................................... 13 

2.1 Landasan Teori ..................................................................................................... 13 

2.1.1 Jumlah Uang Beredar ..................................................................................... 13 

2.1.2 Nilai Tukar Rupiah ......................................................................................... 15 

2.1.3 Ekspor............................................................................................................. 21 

2.1.4 Impor .............................................................................................................. 22 

2.2 Hasil Penelitian Terdahulu .................................................................................... 23 

2.3 Kerangka Pemikiran Konseptual .......................................................................... 25 

2.4 Hipotesis Penelitian .............................................................................................. 27 

BAB III METODE PENELITIAN .............................................................................. 28 

3.1 Jenis Penelitian ..................................................................................................... 28 

3.2 Jenis dan Sumber Data .......................................................................................... 28 



 

 

xii 

 

3.3 Definisi Operasional Variabel............................................................................... 29 

3.3.2 Variabel Dependen ......................................................................................... 29 

3.3.3 Variabel Independen ...................................................................................... 29 

3.4 Alat Analisis ......................................................................................................... 30 

3.4.1  Metode Analisis Data .................................................................................... 30 

3.4.2 Uji Stasioneritas ............................................................................................. 30 

3.4.3  Uji Kointegrasi Bound Test ........................................................................... 31 

3.4.4 Penentuan Panjang Lag Optimum .................................................................. 32 

3.4.5 Analisis Autoregressive Distributed Lag (ARDL) ......................................... 32 

3.4.6  Uji Stabilitas .................................................................................................. 33 

3.5 Uji Hipotesis ......................................................................................................... 33 

3.5.1 Uji Parsial (t-statistik) .................................................................................... 33 

3.5.2 Uji Simultan (F-statistik) ................................................................................ 34 

3.5.3 Uji Goodness of Fit (Adj R2) ......................................................................... 34 

3.6 Uji Asumsi Klasik ................................................................................................. 34 

3.6.1 Uji Normalitas .......................................................................................... 35 

3.6.2 Uji Autokorelasi ....................................................................................... 35 

3.6.3 Uji Multikolinearitas ...................................................................................... 35 

3.6.4 Uji Heteroskedastisitas ................................................................................... 35 

BAB IV ANALISIS DATA DAN PEMBAHASAN ................................................... 37 

4.1 Deskripsi Objek Penelitian ................................................................................... 37 

4.1.1 Jumlah Uang Beredar di Indonesia  ............................................................... 37 

4.1.2 Kurs atau Nilai Tukar di Indonesia ................................................................ 38 

4.1.3 Ekspor............................................................................................................. 39 

4.1.4 Impor di Indonesia ......................................................................................... 40 

4.2 Hasil Uji Stasioneritas .......................................................................................... 42 

4.2.1 Uji Akar unit (Unit root test) .......................................................................... 42 

4.2.2 Uji Kointegrasi ............................................................................................... 42 

4.2.3 Panjang Lag Optimum ................................................................................... 43 

4.2.4 Analisis Autoregressive Distributed Lag (ARDL) ......................................... 44 

4.2.5 Uji Stabilitas ...................................................................................................... 45 

CUSUM ................................................................................................................... 45 



 

 

xiii 

 

CUSUMQ ................................................................................................................ 46 

4.3  Uji Hipotesis ........................................................................................................ 46 

4.3 1 Uji Parsial (t-statistik) .................................................................................... 46 

4.3.2 Uji Simultan (F-Statistik) ............................................................................... 48 

4.3.3 Uji Goodness of Fit (Adj R2) ......................................................................... 48 

4.4 Uji Asumsi Klasik ................................................................................................. 49 

4.4.1 Uji Normalitas ................................................................................................ 49 

4.4.2 Uji Autokorelasi ............................................................................................. 49 

4.4.3 Uji Multikolinearitas ...................................................................................... 50 

4.4.4 Uji Heterokedastisitas .................................................................................... 50 

4.5 Pembahasan .......................................................................................................... 51 

4.5.1 Variabel Kurs Terhadap JUB ......................................................................... 51 

4.5.2 Pengaruh Ekspor terhadap Jumlah Uang Beredar .......................................... 51 

4.5.3 Pengaruh Impor terhadap Jumlah Uang Beredar ........................................... 52 

BAB V KESIMPULAN DAN SARAN ....................................................................... 54 

5.1 Kesimpulan ........................................................................................................... 54 

5.2 Saran ..................................................................................................................... 54 

Daftar Pustaka ................................................................................................................ 56 

Lampiran ......................................................................................................................... 59 

 

 

  



 

 

xiv 

 

DAFTAR TABEL 

Tabel 1.1 Penelitian Terdahulu  .................................................................................................. 10 
 
Tabel 4.1 Nilai Perkembangan Jumlah Uang Beredar ................................................................ 38 
Tabel 4.2 Nilai Perkembangan Kurs (USD/Rp) .......................................................................... 39 
Tabel 4.3 Nilai Perkembangan Ekspor ........................................................................................ 40 
Tabel 4.4 Nilai Perkembangan Impor ......................................................................................... 41 
Tabel 4.5 Hasil Uji Akar Unit ..................................................................................................... 42 
Tabel 4.6 Hasil Uji kointegrasi ................................................................................................... 43 
Tabel 4.7 Hasil Estimasi Model ARDL Jangka Pendek  ............................................................ 44 
Tabel 4.8 Hasil Estimasi Model ARDL Jangka Panjang ............................................................ 45 
Tabel 4.9 Tabel Ringkasan Model .............................................................................................. 48 
Tabel 4.10 Hasil Uji Autokorelasi ............................................................................................... 49 
Tabel 4.11 Hasil Uji Multikolinearitas ........................................................................................ 50 
Tabel 4.12 Hasil Uji Heteroskedastisitas .................................................................................... 50 
 

 

 

  



 

 

xv 

 

 

DAFTAR GAMBAR  

 

Gambar 1.1 Perkembangan JUB di Indonesia 2019-2023 ............................................................ 2 

Gambar 1.2 Perkembangan Kurs USD/Rp di Indonesia 2019-2023 ............................................. 4 

Gambar 1.3 Perkembangan Ekspor di Indonesia 2019-2023 ........................................................ 5 

Gambar 1.4 Perkembangan Impor di Indonesia 2019-2023 .......................................................... 8 

 
Gambar 2.1 Kerangka Berpikir Konseptual ................................................................................ 26 

 
Gambar 4.1 Perkembangan Nilai JUB  ....................................................................................... 43 

Gambar 4.2 Perkembangan Nilai Kurs USD/Rp ......................................................................... 45 

Gambar 4.3 Perkembangan Nilai Ekspor .................................................................................... 46 

Gambar 4.4 Perkembangan Nilai Impor...................................................................................... 49 

 

 

 

 

 

 

 

 

 

  

file:///C:/Users/HP/Downloads/NEW%20SKRIPSI%20RISKA.docx%23_Toc164947072
file:///C:/Users/HP/Downloads/NEW%20SKRIPSI%20RISKA.docx%23_Toc164947072
file:///C:/Users/HP/Downloads/NEW%20SKRIPSI%20RISKA.docx%23_Toc164947079
file:///C:/Users/HP/Downloads/NEW%20SKRIPSI%20RISKA.docx%23_Toc164947079
file:///C:/Users/HP/Downloads/NEW%20SKRIPSI%20RISKA.docx%23_Toc164947080
file:///C:/Users/HP/Downloads/NEW%20SKRIPSI%20RISKA.docx%23_Toc164947080


 

 

xvi 

 

DAFTAR LAMPIRAN  

Lampiran 1 Data Penelitian ......................................................................................................... 60 

Lampiran 2 Hasil Uji Stasioneritas (Uji Akar Unit) .................................................................... 62 

Lampiran 3 Hasil Bound Test ..................................................................................................... 64 

Lampiran 4 Panjang Lag Optimum ............................................................................................. 65 

Lampiran 5 Analisis Autoregressive Distributed Lag (ARDL) .................................................. 65 

Lampiran 6 Uji Stabilitas ............................................................................................................ 66 

Lampiran 7 Uji Asumsi Klasik.................................................................................................... 67 

 

 

 


