DAFTAR PUSTAKA

Astuti, D., Ruchjana B. N. & Seomartini. (2016). Generalized Space Time
Autoregressive with Exogenous Variable Model and Its Application. Journal
of Physics. doi:10.1088/1742-6596/893/1/012038.

Aswi dan Sukarna. (2006). Analisis Deret Waktu: Teori dan Aplikasi. Andira
Publisher, Makassar

Borovkova, S.A, Lopuha, H.P. dan Ruchjana, B.N. (2002). Generalized STAR Model
with Experimental Weights. In M. Stasionopoulos and G Toulomi, Preceeding

of 17™ International Workshop on Statistical Modelling.

BPS. (2018). https://sulsel.bps.go.id/dynamictable/2017/04/28/350/inflasi-sulawesi-

selatan-dan-beberapa-lokasi-di-sulawesi-selatan-2000-2018.html. Diakses

pada tanggal 20 November 2018

BPS. (2019). https://www.bps.go.id/pencarian.html?searching=inflasi&yt1=Cari.

Diakses pada tanggal 11 September 2019.

Langi, T. M., Maisnambow, V., & Siwu, H. (2014). Analisis Pengaruh Suku Bunga
Bl, Jumlah Uang Beredar, dan Tingkat Kurs Terhadap Tingkat Inflasi di
Indonesia. Jurnal Berkala Ilmiah Efisiensi, 14(2), 44-58.

Luthkepol, H. (2005). New Introduction to Multiple Time Series Analysis. Springer,
Berlin, Heidelberg.

Mubarak, R dan Suhartono. (2015). Perbandingan Hasil Estimasi Paramater

oIp
H.

eneralized Space Time Autoregressive (GSTAR) dengan Variabel Eksogen

ertipe Metrik. Seminar Nasional Manajement Teknologi XXIIl, Surabaya.

Optimization Software:
www . balesio.com

27



https://sulsel.bps.go.id/dynamictable/2017/04/28/350/inflasi-sulawesi-selatan-dan-beberapa-kota-di-sulawesi-selatan-2000-2018.html
https://sulsel.bps.go.id/dynamictable/2017/04/28/350/inflasi-sulawesi-selatan-dan-beberapa-kota-di-sulawesi-selatan-2000-2018.html
https://www.bps.go.id/pencarian.html?searching=inflasi&yt1=Cari

Nurani, R. Budi. (2002). Pemodelan Kurva Produksi Minyak Bumi Menggunakan
Model GENERALISASI S-TARL. Seminar Nasional Statistika, Indonesia.

Pfeifer, P.E. dan Deutsch, S.J. (1980). A Three Stage Literative Procedure for Space-

Time Modeling. Technometrics.

Prabowo, S. H. (2018). Mengatasi Efek Contemporaneous Correlation pada
Estimator Model GSTARX(1,1)-OLS. Seminar Nasional Statistika. Universitas

Padjajaran.

Putri, F. K. K. W. et al. (2018). Model Genralized Space Time Autoregressive-X
(GSTAR-X) dalam Meramalkan Produksi Kelapa Sawit. Universitas

Tanjungpura. Pontianak.

Siagian, H. A. (2018). Pemodelan GSTAR dan GSTAR-X untuk Peramalan Inflasi

pada Empat Lokasi di Sumatera Utara. Institut Pertanian Bogor. Bogor.

Syamsuddin, D. S. (2016). Permodelan Generalized Space Time Autoregressive

Menggunakan Two Stage Least Square. Universitas Hasanuddin. Makassar.

Optimization Software:
www . balesio.com 28




LAMPIRAN

|PDF

L

Optimization Software:
www.balesio.com

29



Lampiran 1. Data inflasi lokasi Makassar, Bone, dan Parepare

Bulan | Makassar Bone Parepare
1 -0.28 0.33 0.33
2 0.25 0.69 0.39
3 1.11 1.22 1.02
4 0.5 0.06 0.37
5 0.39 -0.18 0.04
6 0.43 0.13 0.43
7 1.36 1.43 1.87
8 2.69 2.43 3.75
9 -0.06 -1.27 -0.39
10 -0.19 -0.68 -0.61
11 0.63 0.83 -1.01
12 0.38 -0.39 0.45
13 0.35 0.14 0.25
14 0.75 0.54 0.68
15 1.29 0.49 1.21
16 0.44 0.11 0.08
17 0.57 0.56 0.17
18 -0.03 -0.02 -0.28
19 0.26 0.21 0.3
20 0.7 0.47 0.74
21 1.36 0.5 1.11
22 -0.02 -0.72 -0.03
23 0.17 0.04 -0.9
24 -0.39 -0.18 -0.53
25 -0.1 0.28 0.65
26 0.3 0.9 0.52
27 1.13 0.29 1.31
28 -0.45 -0.08 -0.8
29 0.41 0.3 -0.5
30 0.02 -0.42 0.22
31 0.43 0.33 0.55
— 0.29 0.24 0.53
s I 1.14 1.52 0.93
] 0.79 0.79 0.14
-0.16 -0.21 -0.45
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36 0.33 0.58 0.05
37 -0.32 0.23 0.06
38 0.84 1.83 1.33
39 1.05 0.37 0.91
40 -0.34 0.3 -0.33
41 -0.08 -0.14 0.1

42 -0.28 -0.51 -0.6
43 0.33 0.04 0.16
44 1.09 0.63 1.11
45 0.67 1.28 1.38
46 0.2 0.39 0.05
47 0.02 -0.14 -0.95
48 0.2 0.18 -0.34
49 0.33 0.74 0.63
50 0.91 1.31 0.66
51 0.48 0.89 1.02
52 -0.1 -0.02 0.05
53 -0.85 -0.5 -1.59
54 0.35 0.02 0.2

55 0.3 0.25 -0.09
56 0.93 0.21 0.96

Sumber : www.bps.go.id
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Lampiran 2. Data IHK Indonesia

Bulan IHK Indonesia
1 111.53
2 112.01
3 113.05
4 113.58
5 113.89
6 114.42
7 116.14
8 119
9 118.71
10 118.28
11 118.48
12 118.91
13 119.5
14 120.14
15 121.26
16 121.73
17 121.67
18 121.57
19 121.82
20 122.99
21 123.62
22 123.51
23 123.75
24 123.19
25 123.48
26 124.29
27 125.15
28 125.13
29 125.41
20 125.59
i 126.18
‘m 126.71
| — ) 127.94
' = 128.24
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35 128.22
36 128.33
37 128.83
38 129.72
39 130.00
40 129.91
41 130.08
42 130.09
43 130.35
44 131.28
45 132.10
46 132.32
47 132.58
48 132.71
49 132.99
50 133.77
51 134.14
52 134.07
53 133.83
54 134.2

55 134.56
56 135.39
57 135.83
58 135.72
59 135.87
60 136.47
61 137.40
62 138.16

Sumber : www.bps.go.id
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Lampiran 3. Hasil uji korelasi Pearson
Pearson's product-moment correlation

data: 1In.mks and In.wtp
t = 7.8582, df = 54, p-value = 1.671e-10
alternative hypothesis: true correlation is not equal to O
95 percent confidence interval:
0.5786023 0.8332890
sample estimates:
cor
0.7303984

Pearson's product-moment correlation

data: In.mks and In.pre
t = 11.465, df = 54, p-value = 4.34e-16
alternative hypothesis: true correlation is not equal to 0
95 percent confidence interval:
0.7436071 0.9045944
sample estimates:
cor
0.8419172

Pearson's product-moment correlation

data: In.wtp and In.pre
t = 7.5875, df = 54, p-value = 4.584e-10
alternative hypothesis: true correlation is not equal to O
95 percent confidence interval:
0.5614622 0.8253621
sample estimates:
cor
0.7183308
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Lampiran 4. Hasil ujji ADF

Augmented Dickey-Fuller Test

data: In.mks

Dickey-Fuller = -5.3426, Lag order
alternative hypothesis: stationary
Augmented Dickey-Fuller Test

data: In.wtp

Dickey-Fuller = -5.1073, Lag order
alternative hypothesis: stationary
Augmented Dickey-Fuller Test

data: 1In.pre

Dickey-Fuller = -6.0251, Lag order
alternative hypothesis: stationary
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0.01

0.01
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Lampiran 5. Pemilihan orde AR

$1C

aic

.426482
.490100
.477352
.475742
.210892
.020493
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