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ABSTRAK

Model Dinamis Autoregressive Distributed Lag Metode Koyck (Studi
Kasus: Dampak Inflasi Terhadap Nilai Tukar Petani Di Provinsi
Kalimantan Selatan) (Oleh: Hidayat Ramadhan; Pembimbing: Dewi Sri
Susanti dan Yeni Rahkmawati, 2025; 50 halaman)

Indonesia sebagai negara agraris memiliki sektor pertanian yang memegang
peranan penting dalam perekonomian nasional. Dalam mendukung
pertumbuhan ekonomi, kesejahteraan petani merupakan indikator penting
untuk mencapai hal tersebut. Salah satu indikatornya adalah Nilai Tukar
Petani (NTP). Salah satu faktor makroekonomi yang mempengaruhi NTP
adalah inflasi, dimana hubungan antara inflasi dan NTP tidak selalu bersifat
langsung, melainkan bersifat dinamis dan memiliki jeda waktu (lag).
Penelitian ini bertujuan untuk mengkonstruksi model dinamis Autoregressive
Distributed Lag (ARDL) metode Koyck dampak inflasi terhadap Nilai Tukar
Petani di Kalimantan Selatan, serta mengidentifikasi besar pengaruh variabel
inflasi terhadap variabel NTP di Kalimantan Selatan. Metode yang digunakan
adalah model Distributed Lag dengan transformasi Koyck untuk menganalisis
hubungan dinamis antara inflasi dan NTP menggunakan data time series
bulanan periode Juni 2020 hingga April 2025. Hasil penelitian menunjukkan
bahwa model yang diperoleh adalah Y, =—-2,0758+ (—2,3749)X, +
1,0278Y;_; + v;. Berdasarkan uji signifikansi model, secara simultan inflasi
Kalimantan Selatan berpengaruh signifikan terhadap NTP Kalimantan Selatan.
Namun, secara parsial variabel inflasi Kalimantan Selatan tidak berpengaruh
signifikan terhadap NTP Kalimantan Selatan. Sementara itu, variabel lag NTP
(Y;—1) berpengaruh signifikan Terhadap NTP (Y;).

Kata kunci: Nilai Tukar Petani, Inflasi, Autoregressive Distributed Lag, Metode
Koyck, Kalimantan Selatan



ABSTRACT

Dynamic Model of Autoregressive Distributed Lag Using the Koyck Method
(Case Study: The Impact of Inflation on Farmers' Terms of Trade in South
Kalimantan Province) By: Hidayat Ramadhan; Supervisors: Dewi Sri Susanti
and Yeni Rahkmawati, 2025; 50 pages

Indonesia as an agrarian country has an agricultural sector that plays an
important role in the national economy. In supporting economic growth, farmer
welfare is an important indicator to achieve this goal. One of the indicators is the
Farmers' Terms of Trade (NTP). One of the macroeconomic factors that affects
NTP is inflation, where the relationship between inflation and NTP is not always
direct, but rather dynamic and has a time lag. This study aims to construct a
dynamic *Autoregressive Distributed Lag* (ARDL) model using the Koyck
method to analyze the impact of inflation on Farmers' Terms of Trade in South
Kalimantan, as well as to identify the magnitude of the influence of inflation
variables on NTP variables in South Kalimantan. The method used is a
*Distributed Lag* model with Koyck transformation to analyze the dynamic
relationship between inflation and NTP using monthly time series data from June
2020 to April 2025. The research results show that the obtained model is Yt = -
0.7584 + (-2.3748)Xt + 1.0278Yt-1 + vt. Based on the model significance test,
simultaneously inflation in South Kalimantan has a significant effect on NTP in
South Kalimantan. However, partially the inflation variable in South Kalimantan
does not have a significant effect on NTP in South Kalimantan. Meanwhile, the
lag NTP variable has a significant effect on NTP.

Keywords: Farmers' Terms of Trade, Inflation, Autoregressive Distributed Lag,
Koyck Method, South Kalimantan
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