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PEMODELAN DATA INFLASI BERDASARKAN
DISAGREGASI INFLASI JAWA TIMUR MENGGUNAKAN
MODEL SPATIO-TEMPORAL
“GENERALIZED SPACE TIME AUTOREGRESSIVE”

ABSTRAK

Inflasi didefinisikan sebagai kenaikan harga barang dan jasa secara
umum dan menetap. Inflasi merupakan nilai pertumbuhan Indeks
Harga Konsumen (IHK). Inflasi IHK seringkali tidak mencerminkan
perubahan harga yang menetap. Untuk dapat menangkap pergerakan
harga yang bersifat umum dan menetap yang lebih mencerminkan
perubahan harga fundamental di dalam perekonomian, perlu adanya
kelompok yang mencerminkan keadaan tersebut. Pengelompokan
tersebut adalah disagregasi inflasi yang mengelompokkan inflasi ber-
dasarkan tiga kategori yaitu core inflation, administered price dan
volatile food. Disagregasi inflasi dilakukan berdasarkan harga barang
dan jasa yang banyak dikonsumsi oleh masyarakat di kota yang ber-
sangkutan. Dalam memenuhi kebutuhan tersebut, tidak terlepas dari
peran kota lain dalam menyediakan komoditas yang tidak dapat dipe-
nuhi sendiri oleh kota yang bersangkutan, sehingga setiap kota mem-
punyai ketergantungan dalam pemenuhan kebutuhan komoditas. Un-
tuk mengatisipasi keadaan tersebut di masa depan di tujuh kota Jawa
Timur (Surabaya, Malang, Kediri, Jember, Sumenep, Probolinggo,
dan Madiun), di dalam penelitian ini dilakukan peramalan inflasi ber-
dasarkan disagregasi inflasi dengan memperhatikan efek waktu dan
lokasi menggunakan model spatio-temporal Generalized Space Time
Autoregressive (GSTAR). Penelitian ini memberikan cukup bukti
bahwa inflasi berdasarkan disagregasi inflasi memiliki efek spasial
dan sifat autoregressive. Model yang diidentifikasi adalah model
GSTAR(1;) untuk core inflation dan GSTAR(2;) untuk
administered price dan volatile food. Inflasi berdasarkan core
inflation diramalkan akan mengalami penurunan harga 5 bulan
mendatang, sedangkan administered price dan volatile food
mengalami fluktuasi di beberapa lokasi hingga terjadi perubahan
deflasi dan inflasi ringan.

Kata Kunci : Inflasi, Disagregasi inflasi, Jawa Timur, GSTAR

iv



MODELING OF INFLATION BASED ON DISAGGREGATED
INFLATION OF EAST JAVA USING
SPATIO-TEMPORAL MODELS
“GENERALIZED SPACE TIME AUTOREGRESSIVE”

ABSTRACT

Inflation is defined as the increase in the price of comodity in general
and persistent. Inflation is the growth of the consumer price index
(CPI). CPI inflation often do not reflect price changes are persistent.
To be able to capture general price movement and persistent price
movement that better reflect price changes in fundamentals in the
economy, it is necessary the presence of a group that reflects the
situation. The grouping is disaggregated inflation that inflation-based
group the three categories namely core inflation, administered price
and volatile food. Disagregated inflation rate is based on prices of
goods and services are mostly consumed by the public in the city. In
fulfilling the target, not separated from the role of other cities in
providing commodities that cannot be fillen by own concerned, every
cities have a dependence in fulfillment of a need commodities. To
anticipates that is a circumstance in the future in seven city east java
(surabaya, kediri, jember, sumenep, probolinggo, and madiun), in
this research, there are many steps which have to done in forecasting
inflation based on inflation disaggregation by taking into account the
effect of time and location use spatio-temporal models Generalized
Space Time Autoregressive (GSTAR).This research provides enough
evidence that the inflation based on inflation disaggregation has the
effect of spatial and autoregressive. The model identified was
GSTAR (1,) for the core inflation and GSTAR (2,) for the
administered price and volatile food. Inflation based on core inflation
foreseen will experience a decline in prices over the next 5 months,
while volatile food and administered price experienced a fluctuation
in some locations until there are changes deflation and inflation.

Key words: Inflation, Disaggregation of inflation, East Java, GSTAR
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