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BAB V 

PENUTUP 

 

Bab ini berisi kesimpulan dan saran. Kesimpulan merupakan pernyataan 

singkat yang didapat dari hasil penelitian. Saran dibuat berdasarkan pengetahuan 

penulis dan ditujukan untuk pengambil kebijakan serta peneliti yang mengambil 

bidang yang sejenis atau yang terkait. 

5.1 Kesimpulan 

Berdasarkan hasil penelitian tentang analisis pengaruh PDB, kurs dollar AS, 

cadangan devisa dan sistem kurs yang dianut saat dan pasca orde baru terhadap 

impor barang konsumsi di Indonesia tahun 1985-2009, diperoleh kesimpulan 

bahwa : 

1. Produk domestik bruto (LX1) terbukti berpengaruh terhadap tingkat impor 

barang kosumsi. 

2. Kurs dollar AS (LX2) tidak terbukti berpengaruh terhadap tingkat impor 

barang konsumsi. 

3. Cadangan devisa (LX3) tidak terbukti berpengaruh terhadap tingkat impor 

barang konsumsi. 

4. Sistem kurs yang dianut pasca orde baru (dummy) terbukti memberikan 

pengaruh terhadap tingkat impor barang konsumsi. 
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5.2 Saran 

Total impor barang konsumsi yang cenderung meningkat, tidak selalu berarti 

bahwa competitve advantage  Indonesia tidak baik, tetapi juga menunjukkan 

bahwa daya beli masyarakat Indonesia semakin tinggi. Tetapi impor ini harus 

dikendalikan, pemerintah diharapkan untuk bisa memilih jenis-jenis impor barang 

konsumsi apa saja yang perlu diimpor dan yang tidak. Hal ini bertujuan agar 

produk-produk dalam negeri mampu tumbuh dan bersaing dengan produk-produk 

luar negeri. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



50 
 

 
 

Daftar Pustaka 

A. Buku 

Gujarati, D.N., dan Porter, D.C., (2010) Dasar-Dasar Ekonometrika, edisi ke-5, 

Penerbit Salemba Empat. 

 Gujarati, D.N., dan Zain, S., (1995) Ekonometrika Dasar, Penerbit Salemba 

Empat 

Krugman, P.R., dan Obstfeld, M., (1999), Ekonomi Internasional, Teori dan 

Kebijakan, edisi ke- 4, Penerbit PT RajaGrafindo Persada. 

Salvatore, D., (1997), Ekonomi Internasional, edisi ke-5, Penerbit Erlangga. 

Samuelson, P.A., dan Nordhaus, W.D.,  (2003), Maro Ekonomi, Penerbit 

Erlangga. 

Winarno, W.W.,(2009), Analisis Ekonometrika dan Statistika dengan Eviews,Unit 

Penerbit dan Percetakan, STIM YKPN. 

 

B. Brosur / Artikel 

Aker, L.S., (2008), “Major Determinants of Imports in Turkey”, Turkish Studies, 

volume 9, No.1, 131-145 March 2008, diakses dari 

http://www.tandfonline.com/doi/abs/10.100  pada tanggal 23 September 2010. 

Badan Pusat Statistik, tahun 1985-2009, Statistik Indonesia, Badan Pusat Statistik 

Bank Indonesia (BI),  tahun 1985-2009, Laporan Tahunan Bank Indonesia, Bank 

Indonesia 

Dharma, R.S., (2008), “Analisis Pengaruh PDB, IHK, dan Kurs Dollar AS 

terhadap Total Impor Indonesia Periode 1989-2007”, diakses dari 

http://www.scribd.com/doc/9220266/ pada tanggal 23 September 2010. 

 

 



51 
 

 
 

Mutaminah, 2001, “Pengaruh PDB, Exchange Rate, dan Cadangan Devisa 

Terhadap Permintaan Barang Imor Jangka Pendek dan Jangka Panjang, Jurnal 

Ekonomi dan Bisnis Vol 2, No 2, Fakultas Ekonomi UPN “Veteran” Yogyakarta 

(47-59). 

 

C. Skripsi  

Francisca Dewi, O., (2006), “Analisis Impor Indonesia tahun1980-2002”, Skripsi 

Ekonomi Pembangunan, Fakultas Ekonomi, Universitas Atma Jaya Yogyakarta, 

Yogyakarta. 

Prasetyo, D., (2010), “Pengaruh PDB,Kurs,  Cadangan Devisa, Tingkat Suku 

Bunga Riil dan Volatilitas Kurs Terhadap Permintaan Impor di Indonesia 

tahun1980-2008”, Skripsi Ekonomi Pembangunan, Fakultas Ekonomi, 

Universitas Atma Jaya Yogyakarta, Yogyakarta. 

Sadhubolo, T., (2006), “Analisis Pengaruh PDB, Cadangan Devisa, dan Tingkat 

Suku Bunga Riil Terhadap Permintaan Impor di Indonesia tahun1980-2004”, 

Skripsi Ekonomi Pembangunan, Fakultas Ekonomi, Universitas Atma Jaya 

Yogyakarta, Yogyakarta. 

 

 

 

 

 

 

 

 

 



52 
 

 
 

DAFTAR LAMPIRAN 

 

Lampiran 1 : Uji MWD, Hasil estimasi model linier 

Hasil estimasi persamaan (1.4) 

Dependent Variable: M1   
Method: Least Squares   
Date: 06/26/12   Time: 00:38   
Sample: 1985 2009   
Included observations: 25   

Variable Coefficient Std. Error t-Statistic Prob.   

C 316.2721 393.5388 0.803662 0.4310 
X1 0.000922 0.000362 2.548208 0.0192 
X2 0.059797 0.095796 0.624208 0.5395 
X3 0.044881 0.039247 1.143532 0.2663 

DUMMY -910.2818 708.4319 -1.284925 0.2135 

R-squared 0.926876    Mean dependent var 2600.160 
Adjusted R-squared 0.912252    S.D. dependent var 2138.291 
S.E. of regression 633.4124    Akaike info criterion 15.91698 
Sum squared resid 8024226.    Schwarz criterion 16.16075 
Log likelihood -193.9622    Hannan-Quinn criter. 15.98459 
F-statistic 63.37727    Durbin-Watson stat 1.723514 
Prob(F-statistic) 0.000000    
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Lampiran  2 : Uji MWD, Hasil estimasi model log linier 

Hasil estimasi persamaan (1.5) 

Dependent Variable: LM1   
Method: Least Squares   
Date: 06/26/12   Time: 00:39   
Sample: 1985 2009   
Included observations: 25   

Variable Coefficient Std. Error t-Statistic Prob.   

C -3.246696 1.106458 -2.934316 0.0082 
LX1 0.775289 0.210924 3.675676 0.0015 
LX2 -0.330404 0.166176 -1.988278 0.0606 
LX3 0.335980 0.311853 1.077365 0.2941 

DUMMY -0.412953 0.174298 -2.369240 0.0280 

R-squared 0.964999    Mean dependent var 7.516315 
Adjusted R-squared 0.957999    S.D. dependent var 0.898415 
S.E. of regression 0.184122    Akaike info criterion -0.369582 
Sum squared resid 0.678017    Schwarz criterion -0.125807 
Log likelihood 9.619772    Hannan-Quinn criter. -0.301969 
F-statistic 137.8548    Durbin-Watson stat 1.855335 
Prob(F-statistic) 0.000000    

 

Lampiran 3 : Uji MWD  

Hasil estimasi persamaan (1.8) 

Dependent Variable: M1   
Method: Least Squares   
Date: 06/26/12   Time: 00:42   
Sample: 1985 2009   
Included observations: 25   

Variable Coefficient Std. Error t-Statistic Prob.   

C 980.8025 456.9558 2.146384 0.0450 
X1 0.001266 0.000360 3.520943 0.0023 
X2 0.042715 0.087049 0.490707 0.6293 
X3 -0.004556 0.041422 -0.109983 0.9136 

DUMMY -400.3151 677.9695 -0.590462 0.5618 
Z1 -1698.054 731.0114 -2.322883 0.0314 

R-squared 0.943050    Mean dependent var 2600.160 
Adjusted R-squared 0.928063    S.D. dependent var 2138.291 
S.E. of regression 573.5142    Akaike info criterion 15.74701 
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Sum squared resid 6249452.    Schwarz criterion 16.03954 
Log likelihood -190.8376    Hannan-Quinn criter. 15.82814 
F-statistic 62.92469    Durbin-Watson stat 1.813524 
Prob(F-statistic) 0.000000    

 
Lampiran 4 : Uji MWD  

Hasil estimasi persamaan (1.9) 

 
Dependent Variable: LM1   
Method: Least Squares   
Date: 06/26/12   Time: 00:42   
Sample: 1985 2009   
Included observations: 25   

Variable Coefficient Std. Error t-Statistic Prob.   

C -3.271544 1.476565 -2.215645 0.0391 
LX1 0.779552 0.270312 2.883894 0.0095 
LX2 -0.337467 0.317975 -1.061303 0.3019 
LX3 0.338799 0.337413 1.004108 0.3279 

DUMMY -0.415356 0.200788 -2.068632 0.0525 
Z2 -1.05E-05 0.000397 -0.026315 0.9793 

R-squared 0.965001    Mean dependent var 7.516315 
Adjusted R-squared 0.955790    S.D. dependent var 0.898415 
S.E. of regression 0.188902    Akaike info criterion -0.289618 
Sum squared resid 0.677992    Schwarz criterion 0.002912 
Log likelihood 9.620228    Hannan-Quinn criter. -0.208483 
F-statistic 104.7736    Durbin-Watson stat 1.853617 
Prob(F-statistic) 0.000000    
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Lampiran 5 : Uji Autokorelasi 

Hasil estimasi persamaan (1.5) 

Breusch-Godfrey Serial Correlation LM Test:  

F-statistic 2.565196    Prob. F(3,17) 0.0887 
Obs*R-squared 7.790448    Prob. Chi-Square(3) 0.0505 

     
Test Equation:    
Dependent Variable: RESID   
Method: Least Squares   
Date: 06/26/12   Time: 02:14   
Sample: 1985 2009   
Included observations: 25   
Presample missing value lagged residuals set to zero. 

Variable Coefficient Std. Error t-Statistic Prob.   

C -2.069102 1.399859 -1.478079 0.1577 
LX1 -0.232675 0.214848 -1.082972 0.2939 
LX2 0.250324 0.195049 1.283395 0.2166 
LX3 0.332010 0.316439 1.049207 0.3088 

DUMMY -0.292175 0.208944 -1.398342 0.1800 
RESID(-1) -0.177898 0.299116 -0.594747 0.5598 
RESID(-2) -0.746012 0.271373 -2.749024 0.0137 
RESID(-3) -0.032445 0.284091 -0.114206 0.9104 

R-squared 0.311618    Mean dependent var -2.31E-15 
Adjusted R-squared 0.028166    S.D. dependent var 0.168079 
S.E. of regression 0.165695    Akaike info criterion -0.502993 
Sum squared resid 0.466735    Schwarz criterion -0.112953 
Log likelihood 14.28741    Hannan-Quinn criter. -0.394812 
F-statistic 1.099370    Durbin-Watson stat 1.964654 
Prob(F-statistic) 0.406696    

 

Lampiran 6 : Uji Heteroskedastisitas 

Hasil estimasi persamaan (1.5) 

Heteroskedasticity Test: White  

F-statistic 1.057107    Prob. F(13,11) 0.4691 
Obs*R-squared 13.88547    Prob. Chi-Square(13) 0.3820 
Scaled explained SS 4.625554    Prob. Chi-Square(13) 0.9825 
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Test Equation: 
Dependent Variable: RESID^2   
Method: Least Squares   
Date: 06/26/12   Time: 02:15   
Sample: 1985 2009   
Included observations: 25   
Collinear test regressors dropped from specification 

Variable Coefficient Std. Error t-Statistic Prob.   

C 7.057226 6.198715 1.138498 0.2791 
LX1 -0.081640 1.942791 -0.042022 0.9672 

LX1^2 -0.038979 0.213765 -0.182345 0.8586 
LX1*LX2 -0.642980 0.449911 -1.429127 0.1807 
LX1*LX3 0.670981 0.661485 1.014355 0.3322 

LX1*DUMMY 0.056312 0.408641 0.137803 0.8929 
LX2 -2.977887 2.380747 -1.250820 0.2370 

LX2^2 0.388907 0.315535 1.232532 0.2434 
LX2*LX3 0.525522 0.403768 1.301543 0.2197 

LX2*DUMMY -0.287078 0.371880 -0.771964 0.4564 
LX3 1.151659 1.918708 0.600226 0.5605 

LX3^2 -0.746205 0.595846 -1.252346 0.2364 
LX3*DUMMY -0.124528 0.351554 -0.354223 0.7299 

DUMMY 2.976160 2.194305 1.356311 0.2022 

R-squared 0.555419    Mean dependent var 0.027121 
Adjusted R-squared 0.030005    S.D. dependent var 0.028242 
S.E. of regression 0.027815    Akaike info criterion -4.027476 
Sum squared resid 0.008510    Schwarz criterion -3.344905 
Log likelihood 64.34344    Hannan-Quinn criter. -3.838159 
F-statistic 1.057107    Durbin-Watson stat 2.854955 
Prob(F-statistic) 0.469103    

 

Lampiran 7 : Uji Multikolinearitas 

Hasil estimasi persamaan (1.5) 

Dependent Variable: LM1   
Method: Least Squares   
Date: 06/26/12   Time: 00:39   
Sample: 1985 2009   
Included observations: 25   

Variable Coefficient Std. Error t-Statistic Prob.   

C -3.246696 1.106458 -2.934316 0.0082 
LX1 0.775289 0.210924 3.675676 0.0015 
LX2 -0.330404 0.166176 -1.988278 0.0606 
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LX3 0.335980 0.311853 1.077365 0.2941 
DUMMY -0.412953 0.174298 -2.369240 0.0280 

R-squared 0.964999    Mean dependent var 7.516315 
Adjusted R-squared 0.957999    S.D. dependent var 0.898415 
S.E. of regression 0.184122    Akaike info criterion -0.369582 
Sum squared resid 0.678017    Schwarz criterion -0.125807 
Log likelihood 9.619772    Hannan-Quinn criter. -0.301969 
F-statistic 137.8548    Durbin-Watson stat 1.855335 
Prob(F-statistic) 0.000000    

 

Lampiran 8 : Uji Multikolinearitas  

Hasil estimasi persamaan (1.12) 

Dependent Variable: LX1   
Method: Least Squares   
Date: 06/26/12   Time: 00:49   
Sample: 1985 2009   
Included observations: 25   

Variable Coefficient Std. Error t-Statistic Prob.   

C -2.908898 0.952597 -3.053648 0.0060 
LX2 0.397353 0.148455 2.676594 0.0141 
LX3 1.340563 0.136080 9.851310 0.0000 

DUMMY -0.141249 0.177671 -0.795002 0.4355 

R-squared 0.982159    Mean dependent var 13.43546 
Adjusted R-squared 0.979610    S.D. dependent var 1.334028 
S.E. of regression 0.190489    Akaike info criterion -0.332802 
Sum squared resid 0.762004    Schwarz criterion -0.137782 
Log likelihood 8.160025    Hannan-Quinn criter. -0.278712 
F-statistic 385.3572    Durbin-Watson stat 1.492530 
Prob(F-statistic) 0.000000    

 

Lampiran 9 : Uji Multikolinearitas  

Hasil estimasi persamaan (1.13) 

Dependent Variable: LX2   
Method: Least Squares   
Date: 06/26/12   Time: 00:50   
Sample: 1985 2009   
Included observations: 25   

Variable Coefficient Std. Error t-Statistic Prob.   
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C 3.313475 1.260280 2.629157 0.0157 
LX1 0.640165 0.239172 2.676594 0.0141 
LX3 -0.389152 0.400615 -0.971386 0.3424 

DUMMY 0.502158 0.200947 2.498963 0.0208 

R-squared 0.921602    Mean dependent var 8.334002 
Adjusted R-squared 0.910402    S.D. dependent var 0.807753 
S.E. of regression 0.241784    Akaike info criterion 0.144100 
Sum squared resid 1.227647    Schwarz criterion 0.339121 
Log likelihood 2.198744    Hannan-Quinn criter. 0.198191 
F-statistic 82.28798    Durbin-Watson stat 0.891005 
Prob(F-statistic) 0.000000    

 

Lampiran 10 : Uji Multikolinearitas  

Hasil estimasi persamaan (1.14) 

Dependent Variable: LX3   
Method: Least Squares   
Date: 06/26/12   Time: 00:50   
Sample: 1985 2009   
Included observations: 25   

Variable Coefficient Std. Error t-Statistic Prob.   

C 2.386436 0.572933 4.165295 0.0004 
LX1 0.613255 0.062251 9.851310 0.0000 
LX2 -0.110499 0.113754 -0.971386 0.3424 

DUMMY 0.143997 0.117847 1.221903 0.2353 

R-squared 0.977687    Mean dependent var 9.768255 
Adjusted R-squared 0.974499    S.D. dependent var 0.806808 
S.E. of regression 0.128839    Akaike info criterion -1.114867 
Sum squared resid 0.348587    Schwarz criterion -0.919847 
Log likelihood 17.93584    Hannan-Quinn criter. -1.060777 
F-statistic 306.7174    Durbin-Watson stat 1.751828 
Prob(F-statistic) 0.000000    

 

 

 

 

 

 


