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ABSTRAK 
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Tujuan dari penulisan skripsi ini adalah untuk mengetahui ada atau tidaknya 
hubungan kausalitas antara ekspor dengan Produk Domestik Bruto (PDB) di 
Indonesia pada periode 1987.I - 2007.IV. 

Penelitian ini menggunakan metode Error Correction Model (ECM) dan 
kausalitas Granger. Data yang digunakan bersifat sekunder berupa data runtut waktu 
(time series) kuartalan mulai tahun 1987.I hingga 2007.IV terdiri dari variabel ekspor 
minyak dan gas (migas), ekspor non-minyak dan gas (non-migas) dan Produk 
Domestik Bruto (PDB). ECM digunakan untuk mengoreksi keseimbangan jangka 
pendek menuju jangka panjang sedangkan kausalitas Granger digunakan untuk 
melihat ada atau tidaknya hubungan saling mempengaruhi antar variabel yang diteliti. 

Berdasarkan hasil analisis ECM dan kausalitas Granger menyatakan bahwa 
tidak terdapat hubungan kausalitas antara ekspor dengan Produk Domestik Bruto 
(PDB) di Indonesia selama kurun waktu 1987.I hingga 2007.IV. Masing-masing 
variabel yang diteliti memiliki sifat independen serta tidak menunjukkan adanya 
hubungan saling mempengaruhi. Berdasarkan hasil penelitian serta kesimpulan yang 
dapat diambil, beberapa rekomendasi yang bisa diajukan adalah perlunya peningkatan 
pertumbuhan ekspor baik secara kualitas maupun daya saing produknya di pasaran, 
penyesuaian-penyesuaian di sisi birokratif maupun administratif serta peningkatan 
ekspor nasional agar dapat memacu pertumbuhan ekonomi di Indonesia. 

Kata kunci : ekspor migas, ekspor non-migas, Produk Domestik Bruto (PDB), Error 
Correction Model (ECM), kausalitas Granger. 



THE ANALYSIS OF CAUSAL RELATION 
BETWEEN EXPORT AND GROSS DOMESTIC PRODUCT IN INDONE SIA 

IN 1987.I – 2007.IV PERIOD 
 

By : Fina Widiari Putri 
Economics, Economic Faculty, Jember University 

 
ABSTRAC 

 
 Drs. Badjuri, ME Dra. Hj. Riniati, MP 
 First Advisor Second Advisor 

 
The purpose of this thesis writing is to recognize whether there is a causal 

relation between export and Gross Domestic Product (GDP) in Indonesia in 1987.I – 
2007.IV period. 

This research applied Error Correction Model (ECM) method and Granger 
Causality. The data was used secondary time series data from 1987.I up to 2007.IV 
period, consisted of oil and gas export and non-oil and gas export and Gross 
Domestic Product (GDP). ECM used to correct the balance of the short period to the 
long period. Meanwhile, the Granger causality used to distinguish whether there is an 
effectual relation within the variables or not. 

Based on the result of ECM analysis and Granger causality, it is confirmed 
that there was no causal relation between export and Gross Domestic Product (GDP) 
in Indonesia in 1987.I – 2007.IV period found. Each researched variables has it is 
own independent characteristic and did not show an effectual relation. Based on the 
research result and a conclusion made, some considerations which can be given are 
the need of export growth improvement in the quality and competitive capacity of the 
product in the market, regulations in the bureaucracy and administration area also the 
national export improvement in order to raise economic growth in Indonesia. 

 
Keywords : oil and gas export, non-oil and gas export, Gross Domestic Product 

(GDP), Error Correction Model (ECM), Granger Causality. 
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