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ABSTRAK 
 

Penelitian ini berjudul “Analisis pengaruh indeks harga konsumen, jumlah 

penduduk, nilai tukar dan produk domestik regional bruto terhadap investasi di 

provinsi Jawa Timur tahun 1996-2016”. Adapun tujuannya adalah untuk 

menganalisis indeks harga konsumen (IHK), jumlah penduduk (JP), nilai tukar 

(NT), dan produk domestik regional bruto (PDRB) terhadap investasi (INV) di 

Jawa Timur. Variabel dependen berupa investasi, sedangkan variabel independen 

antara lain indeks harga konsumen, jumlah penduduk, nilai tukar, dan produk 

domestik regional bruto. 

Jenis data yang digunakan dalam penelitian ini adalah data time series yang 

diperoleh dari badan pusat statistik (BPS) Jawa Timur. Metode analisis yang 

digunakan adalah regresi linier berganda menggunakan model Ordinary Least 

Square (OLS). 

Hasil analisis adalah: (1) Hasil perhitungan uji normalitas data dengan 

model Jarque Bera menunjukkan data distribusi normal (2) Hasil uji linieritas 

dengan model Ramsey Reset menunjukan bahwa model berbentuk linier  (3) Hasil 

uji asumsi klasik menunjukkan bahwa variabel indeks harga konsumen dan nilai 

tukar tidak terdapat masalah multikolinieritas sedangkan uji heteroskedastisitas 

dan otokorelasi tidak terdapat masalah (4) Hasil uji t dapat diketahui bahwa 

variabel produk domestik regional bruto dan nilai tukar signifikan terhadap 

investasi sedangkan variabel indeks harga konsumen dan jumlah penduduk tidak 

berpengaruh signifikan terhadap investasi (5) Hasil uji F menunjukkan model 

yang dipakai eksis (6) R² memperoleh nilai 71,95 % yang berarti bahwa 71,95 % 

variasi investasi dapat dijelaskan oleh variabel indeks harga konsumen, produk 

domestik regional bruto, dan nilai tukar. Sedangkan 28,05 % sisanya dijelaskan 

oleh variabel-variabel bebas lain yang tidak dimasukkan dalam model penelitian. 

Kata kunci: indeks harga konsumen, jumlah penduduk, nilai tukar, produk 

domestik regional bruto, investasi 
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ABSTRACT 

This research is entitled "Analysis of the effect of the consumer price index, 

population, exchange rate and gross regional domestic product on investment in 

East Java province in 1996-2016". The purpose is to analyze the consumer price 

index (CPI), total population (JP), exchange rate (NT), and gross regional 

domestic product (GRDP) against investment (INV) in East Java. The dependent 

variable is investment, while the independent variables include the consumer 

price index, total population, exchange rate, and gross regional domestic product. 

The type of data used in this study is time series data obtained from the East 

Java statistical center (BPS). The analytical method used is multiple linear 

regression using the Ordinary Least Square (OLS) model. 

The results of the analysis are: (1) The results of the calculation of 

normality test data with the JarqueBera model show normal distribution data (2) 

The results of linearity tests with the Ramsey Reset model indicate that the model 

is linear (3) The classic assumption test results indicate that the consumer price 

index value there is no multicollinearity problem, whereas heteroscedasticity and 

autocorrelation tests have no problems. (4) The results of the t test can be seen 

that the gross regional domestic product variable and the significant exchange 

rate on investment while the consumer price index and population variables have 

no significant effect on investment F test shows that the model used exists (6) R² 

obtains a value of 71.95%, which means that 71.95% of investment variation can 

be explained by the variable consumer price index, gross regional domestic 

product, and exchange rate. While the remaining 28.05% is explained by other 

independent variables not included in the research model. 

Keywords: consumer price index, total population, exchange rate, gross regional 

domestic product, investment 
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