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ABSTRAK

Inflasi, ekspor dan impor merupakan bagian dari variabel makroekonomi yang
sangat diperhatikan dalam stabilitas dan pertumbuhan ekonomi. Hubungan
variabel ini akan berdampak pada arah kebijakan ekonomi di suatu wilayah.
Penelitian ini bertujuan untuk menganalisis hubungan kausalitas antara Inflasi,
ekspor dan impor di Sumatera Barat pada periode 2013 hingga 2022 dengan
menggunakan pendekatan Vector Error Correction Model (VECM). Metode
VECM dipilih karena kemampuannya dalam mengidentifikasi hubungan jangka
panjang dan jangka pendek antara variabel-variabel makroekonomi yang saling
terkait. Hasil uji kausalitas Granger menunjukkan terdapat hubungan dua arah
antara ekspor dan impor, serta hubungan satu arah yaitu ekspor terhadap inflasi
dan impor terhadap inflasi. Uji kointegrasi dan VECM menunjukkan adanya
keseimbangan hubungan jangka panjang maupun keseimbangan jangka pendek
yang berarti terdapat kointegrasi antara variabel-variabel yang digunakan pada
penelitian ini. Selain itu, analisis Variance Decomposition (VD) mengungkapkan
bahwa ketiga variabel saling memberikan kontribusi pengaruh terhadap masing-
masing variabel. Inflasi masih didominasi oleh faktor internalnya sendiri, namun
kontribusi eskpor dan impor meningkat seiring waktu. Di sisi lain, ekspor dan
impor cenderung lebih independen dengan kontribusi internal yang tetap tinggi
sepanjang periode analisis.

Kata kunci: Ekspor, Inflasi, Impor, Kointegrasi, VECM, Time Series



ABSTRACT

Inflation, exports, and imports are macroeconomic variables that are closely
monitored in terms of economic stability and growth. The relationship between
these variables will have an impact on the direction of economic policy in a
region. This study aims to analyze the relationship between inflation, exports, and
imports in West Sumatra from 2013 to 2022 using the Vector Error Correction
Model (VECM) approach. The VECM method was chosen for its ability to identify
long-term and short-term relationships between interrelated macroeconomic
variables. The Granger causality test results show that there is a two-way
relationship between exports and imports, as well as a one-way relationship
between exports and inflation and imports and inflation. The cointegration and
VECM tests show that there is a long-term and short-term equilibrium, which
means that there is cointegration between the variables used in this study. In
addition, the Variance Decomposition (VD) analysis reveals that the three
variables contribute to each other. Inflation is still dominated by its own internal
factors, but the contribution of exports and imports increases over time. On the
other hand, exports and imports tend to be more independent with a consistently
high internal contribution throughout the analysis period.

Keywords: Exports, Inflation, Imports, Cointegration, VECM, Time Series
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