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Model regresi yang memuit variabel dependen yang dipengaruhi oleh variabel inde-
penden pada ssat ini, dan dipengaruhi juga oleh variabel independen pada waktu se-
belumnya disebut distributed lag model. Distributed lag model merupakan model
dinamis dalum ekonometrika yang bermanfaat dalum ekonometrika empins karena
membuat teort ekonomi yang bersifat statis menjadi dinamms dengan memperhitungkan
peranan waktu secaru eksplisit. Terdapat dua model distributed lag yaitu model infinite
lag dan model finite lag dengan menggunkan metode Koyck dan metode Almon dalam
menentukan persamaan Distributed lag dugaan. Penelitian ini bertujuan menentukan
model Distributed lag untuk pengaruh jumlah uang beredar terhadap nilai tukar ru-
piah serta menentukan model terbaik berdasrkan metode Koyck dun metode Almon.
Dari hasil pemilihan model terbaik berdasarkan nilai SIC serta dilihat dari ¥ metode
Koyck yang lebih tepat. model yang dihasilkan adalah

Y, = 7958 + 0,0002X; + 0,000177Xe-; + 0,000157X,-2 + 0,000139X,_; +
0,0000123X,4

Kata Kunci: Distributed Lag Maodel, Koyck, Almon, Jumlah Uang beredar, Nilai
Tukar Rupiah
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ABSTRACT

Srirapi H. Lihawa. 2021. DISTRIBUTED LAG MODEL FOR THE IMPACT OF
MONEY SUPPLY ON THE RUPIAH EXCHANGE RATE USING KOYCK AND
ALMON METHODS. UNDERGRADUATE THESIS. Gorontalo. Study Program of
Stauistics. Department of Mathematics. Faculty of Mathematics and Natural Science.
State University of Gorontalo.

The supervisors: (1) Resmawan, S.Pd., M.Si., (2) Dewi Rahmawaty Isa,
S.Si,,M.Pd.

The regression model, which includes dependent variable that is impacted by current
and previous independent variables, is called by distributed lag model. Distributed lag
model is a dynamics model in econometrics that is useful in empirical econometrics
due to it turns economic theory from static to dynamic by reckoning role of time
explicitly. There are two models of distributed lag. infinite and finite models, where it
uses Koyck and Almon methods in determining the equation of estimate of
distributed lag. The research aims to determine the distributed lag model for the
impact of money supply on the rupiah exchange rate and to determine the best model
based on the Koyck and Almon method. The research finding reveals that the result
of selection of the best model based on SIC value and it is observable from R®, the
Koyck method 15rQne poagd, and the created model is as follows:

1 +0.000157X,.2+ 0.000139.X,.5+ 0,0000123.X,.,

Dffel, Kovek, Almon, Money Supply, Rupiah Exchange
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