
xi 
 

DAFTAR ISI 

 

HALAMAN JUDUL................................................................................... i 

HALAMAN PERSETUJUAN................................................................... iii 

PERNYATAAN ORISINALITAS SKRIPSI............................................ iv 

KATA PENGANTAR................................................................................. vi 

ABSTRAK.................................................................................................... ix 

DAFTAR ISI................................................................................................ xi 

DAFTAR TABEL....................................................................................... xv 

DAFTAR GAMBAR.................................................................................. xvi 

DAFTAR LAMPIRAN.............................................................................. xviii 

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 Sistematika Penulisan.............................................................................. 9 

BAB II Tinjauan Pustaka........................................................................... 11 

2.1 Landasan Teori.........................................................................................11 

 2.1.1 Sektor Industri Tekstil dan Produk Tekstil...................................... 11 

 2.1.2 Biaya Produksi................................................................................ 14 

 2.1.3 Harga Ekspor................................................................................... 15 

 2.1.4 Exchange Rate (Nilai Tukar)........................................................... 16 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI INDIRECT EXCHANGE RATE PASS-THROUGH EFFECT 
 TERHADAP EKSPOR TEKSTIL DAN PRODUK TEKSTIL (TPT) DI INDONESIA TAHUN 2005-2010

ITA LARASWATI



xii 
 

 2.1.5 Depresiasi dan Apresiasi Nilai Tukar.............................................. 17 

 2.1.4 Teori Pembentukan Kurs................................................................. 19 

  2.1.4.1 Pendekatan Perdagangan Terhadap Pembentukan Kurs....... 19  

  2.1.4.2 Pendekatan Teori PPP Terhadap Pembentukan Kurs............ 24 

 2.1.5 Perdagangan Internasional dan Exchange Rate............................... 25  

  2.1.5.1 Marshall-Lerner Condition................................................... 26 

  2.1.5.2 J-Curve.................................................................................. 28 

  2.1.5.3 Pengaruh Nilai Tukar Terhadap Neraca Perdagangan.......... 29

 2.1.6 Exchange Rate Pass-Through.......................................................... 30 

 2.1.7 Analisis Exchange Rate Pass-Through Effect................................. 33 

  2.1.7.1 Direct Pass-Through Effect................................................... 33 

  2.1.7.2 Indirect Pass-Through Effect................................................. 35

 2.1.8 Teori Exchange Rate Pass-Through................................................ 36 

  2.1.8.1 Teori Pricing To Market (PTM)............................................ 36 

  2.1.8.2 Teori Law of One Price......................................................... 37 

  2.1.8.3 Teori Purchasing Power Parity (PPP).................................. 39 

2.2 Penelitian Sebelumnya............................................................................. 41 

2.3 Hipotesis dan Model Analisis.................................................................. 43  

 2.3.1 Hipotesis.......................................................................................... 43 

 2.3.2 Model Analisis................................................................................. 44 

2.4 Kerangka Teoritis.................................................................................... 45 

BAB III Metode Penelitian......................................................................... 47 

3.1 Pendekatan Penelitian.............................................................................. 47 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI INDIRECT EXCHANGE RATE PASS-THROUGH EFFECT 
 TERHADAP EKSPOR TEKSTIL DAN PRODUK TEKSTIL (TPT) DI INDONESIA TAHUN 2005-2010

ITA LARASWATI



xiii 
 

3.2 Identifikasi Variabel................................................................................ 47 

3.3 Definisi Operasional Variabel................................................................. 48 

3.4 Jenis dan Sumber Data............................................................................ 50 

3.5 Prosedur Pengumpulan Data................................................................... 51 

3.6 Teknik Analisis........................................................................................ 52 

 3.6.1 Metode Analisis Vector Error Correction Model (VECM)............ 52 

  3.6.1.1 Uji Stasioneritas..................................................................... 53 

  3.6.1.2 Penentuan Lag Optimal......................................................... 55 

  3.6.1.3 Uji Kointegrasi....................................................................... 56 

  3.6.1.4 Impulse Response Function (IRF)......................................... 58 

  3.6.1.5 Determinan Matriks Dekomposisi Cholesky......................... 59 

  3.6.1.6 Variance Decomposition ...................................................... 61 

BAB IV Hasil dan Pembahasan................................................................. 62 

4.1 Gambaran Umum Subjek dan Objek Penelitian...................................... 62 

 4.1.1 Perkembangan Harga Ekspor Tekstil dan Produk Tekstil............... 62 

 4.1.2 Perkembangan Nilai Tukar Rupiah Terhadap Dolar AS................. 67 

 4.1.3 Perkembangan Real Exchange Rate Rupiah Terhadap Dolar AS... 69 

 4.1.4 Perkembangan Biaya Produksi Industri TPT di Indonesia.............. 71 

 4.1.5 Perkembangan Volatilitas Nilai Tukar Nominal.............................. 73 

4.2 Analisis Model......................................................................................... 77 

 4.2.1 Uji Stasioneritas Data...................................................................... 77 

 4.2.2 Penentuan Lag Optimal................................................................... 79 

 4.2.3 Uji Kointegrasi................................................................................. 80 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI INDIRECT EXCHANGE RATE PASS-THROUGH EFFECT 
 TERHADAP EKSPOR TEKSTIL DAN PRODUK TEKSTIL (TPT) DI INDONESIA TAHUN 2005-2010

ITA LARASWATI



xiv 
 

 4.2.4 Estimasi VECM............................................................................... 82 

 4.2.5 Impulse Response............................................................................. 85

 4.2.6 Variance Decomposition.................................................................. 90 

4.3 Pembuktian Hipotesis.............................................................................. 91 

4.4 Pembahasan............................................................................................. 92 

 4.4.1 Pengaruh Nilai Tukar Riil Terhadap Ekspor TPT Indonesia.......... 92 

 4.4.2 Pengaruh Biaya Produksi Terhadap Ekspor TPT Indonesia........... 94 

 4.4.3 Pengaruh Volatilitas Nilai Tukar Terhadap Ekspor TPT Indonesia 96 

4.5 Keterbatasan Studi.................................................................................. 98 

BAB V Kesimpulan dan Saran................................................................... 99 

5.1 Kesimpulan.............................................................................................. 99 

5.2 Saran........................................................................................................ 100 

DAFTAR PUSTAKA.................................................................................. 102 

LAMPIRAN................................................................................................. 106 

 

 

 

 

 

 

 

 

 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI INDIRECT EXCHANGE RATE PASS-THROUGH EFFECT 
 TERHADAP EKSPOR TEKSTIL DAN PRODUK TEKSTIL (TPT) DI INDONESIA TAHUN 2005-2010

ITA LARASWATI



xv 
 

DAFTAR TABEL 

 

Tabel 4.1 Hasil Unit Root Test Tingkat Level................................................78 

Tabel 4.2 Hasil Unit Root Test Tingkat First Difference...............................78 

Tabel 4.3 Hasil Uji Lag Optimal................................................................... 79 

Tabel 4.4 Hasil Uji Kointegrasi (Nilai Trace Statistic)................................. 80 

Tabel 4.5 Hasil Uji Kointegrasi (Nilai Max-Eigen Statistic)......................... 80 

Tabel 4.6 Hasil Estimasi VECM Jangka Panjang......................................... 82 

Tabel 4.7 Hasil Estimasi VECM Jangka Pendek.......................................... 83 

Tabel 4.8 Variance Decomposition of LVTPT.............................................. 90 

Tabel 4.9 Negara Tujuan Ekspor Komoditi TPT Indonesia.......................... 96 

 

 

 

 

 

 

 

 

 

 

 

 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI INDIRECT EXCHANGE RATE PASS-THROUGH EFFECT 
 TERHADAP EKSPOR TEKSTIL DAN PRODUK TEKSTIL (TPT) DI INDONESIA TAHUN 2005-2010

ITA LARASWATI



xvi 
 

DAFTAR GAMBAR 

 

Gambar 1.1 Fluktuasi Kurs Dolar Terhadap Rupiah Tahun 1990-2010....... 2 

Gambar 1.2 Ekspor TPT Indonesia Tahun 2005-2010.................................. 6 

Gambar 2.1 Kurva Permintaan dan Penawaran dalam Pasar Valas.............. 19 

Gambar 2.2 Kurva Impor dan Permintaan Terhadap Dolar AS.................... 20 

Gambar 2.3 Kurva Ekspor dan Penawaran Dolar AS................................... 21 

Gambar 2.4 J-Curve...................................................................................... 28 

Gambar 2.5 Kerangka Berfikir...................................................................... 45 

Gambar 4.1 Nilai Ekspor dan Impor TPT Indonesia Tahun 2005-2010....... 65 

Gambar 4.2 Pergerakan Nilai Tukar Nominal Rupiah Terhadap Dolar  

Tahun 2001-2010........................................................................................... 67 

Gambar 4.3 Real Exchange Rate Rupiah Terhadap Dolar AS  

Tahun 1990-2010........................................................................................... 69 

Gambar 4.4 Biaya Produksi Industri TPT di Indonesia Tahun 2005-2010... 71 

Gambar 4.5 Volatilitas Nilai Tukar Nominal Rupiah Tahun 2005-2010...... 74 

Gambar 4.6 Impulse Response Export Value of TPT Terhadap  

Export Value of TPT...................................................................................... 86 

Gambar 4.7 Impulse Response Export Value of TPT Terhadap  

Nilai Tukar Riil............................................................................................. 87 

Gambar 4.8 Impulse Response Export Value of TPT Terhadap  

Biaya Produksi............................................................................................... 88 

Gambar 4.9 Impulse Response Export Value of TPT Terhadap  

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI INDIRECT EXCHANGE RATE PASS-THROUGH EFFECT 
 TERHADAP EKSPOR TEKSTIL DAN PRODUK TEKSTIL (TPT) DI INDONESIA TAHUN 2005-2010

ITA LARASWATI



xvii 
 

Volatilitas Nilai Tukar................................................................................... 89 

Gambar 4.10 Perbandingan Nilai Ekspor TPT Indonesia dengan  

Nilai Tukar Riil Rupiah Tahun 2005-2010.................................................... 93 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI INDIRECT EXCHANGE RATE PASS-THROUGH EFFECT 
 TERHADAP EKSPOR TEKSTIL DAN PRODUK TEKSTIL (TPT) DI INDONESIA TAHUN 2005-2010

ITA LARASWATI



xviii 
 

DAFTAR LAMPIRAN 

 

Lampiran 1: Data Regresi.............................................................................. 106 

Lampiran 2: Hasil Uji Stasioneritas Tingkat Level....................................... 108 

Lampiran 3: Hasil Uji Stasioneritas Tingkat First Difference....................... 109 

Lampiran 4: Lag Optimal...............................................................................110 

Lampiran 5: Hasil Uji Kointegrasi................................................................. 111 

Lampiran 6: Hasil Estimasi VECM............................................................... 113 

  

 

 

 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ADLN - Perpustakaan Universitas Airlangga

SKRIPSI INDIRECT EXCHANGE RATE PASS-THROUGH EFFECT 
 TERHADAP EKSPOR TEKSTIL DAN PRODUK TEKSTIL (TPT) DI INDONESIA TAHUN 2005-2010

ITA LARASWATI




