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ABSTRAK

PENERAPAN METODE AUTOREGRESSIVE DISTRIBUTED LAG (ARDL)

PADA PREDIKSI PRODUK DOMESTIK REGIONAL BRUTO (PDRB) DI

PROVINSI JAWA TIMUR

Produk Domestik Regional Bruto (PDRB) mencerminkan laju
perkembangan ekonomi suatu daerah selama periode tertentu. Peningkatan PDRB
akan mempengaruhi pertumbuhan ekonomi. Persentase laju PDRB Provinsi Jawa
Timur terjadi fluktuasi sejak tahun 2011 hinga 2023. Tujuan penelitian ini untuk
melakukan peramalan terhadap Produk Domestik Regional Bruto (PDRB) dengan
menerapkan metode Autoregressive Distributed Lag (ARDL). Data yang dianalisis
meliputi Produk Domestik Regional Bruto (PDRB) sebagai variabel dependen,
sementara pengeluaran konsumsi rumah tangga, Pembentukan Modal Tetap Bruto
(PMTB), ekspor, impor, dan pengeluaran konsumsi pemerintah sebagai variabel
independen. Hasil penelitian dengan metode ARDL diperoleh model ARDL (5, 5,
5, 0, 0, 1) dengan nilai Akaike Integration Criteria (AIC) terkecil sebesar
1035.029. Hasil peramalan Produk Domestik Regional Bruto (PDRB) untuk
triwulan pertama hingga triwulan keempat tahun 2024 secara berurutan yaitu
732655.53 milyar rupiah, 759400.90 milyar rupiah, 793509.21 milyar rupiah, dan
667414.81 milyar rupiah dengan nilai Mean Absolute Percentage Error (MAPE)
sebesar 3.22%, artinya model ARDL yang dihasilkan sangat baik dalam
memprediksi Produk Domestik Regional Bruto (PDRB) di Provinsi Jawa Timur.
Kata kunci: Autoregressive Distributed Lag (ARDL), Prediksi, Produk Domestik
Regional Bruto (PDRB)
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ABSTRACT

APPLICATION OF THE AUTOREGRESSIVE DISTRIBUTED LAG (ARDL)

METHOD IN PREDICTION OF GROSS REGIONAL DOMESTIC

PRODUCT (GRDP) IN EAST JAVA PROVINCE

Gross Regional Domestic Product (GRDP) reflects the rate of economic
development of a region over a certain period. An increase in GRDP will affect
economic growth. The percentage rate of GRDP of East Java Province fluctuated
from 2011 to 2023. The purpose of this study is to conduct forecasting of Gross
Regional Domestic Product (GRDP) by applying the Automatic Regressive
Distributed Lag (ARDL) method. The data analyzed includes Gross Regional
Domestic Product (GRDP) as the dependent variable, while household
consumption expenditure, Gross Fixed Capital Formation (GFCF), exports,
imports, and government consumption expenditure as independent variables. The
results of research using the ARDL method obtained the ARDL model (5, 5, 5, 0,
0, 1) with the smallest value of 1035.029. The forecasting results of Gross
Regional Domestic Product (GRDP) for the first quarter to the fourth quarter of
2024 are sequentially 732655.53 billion rupiah, 759400.90 billion rupiah,
793509.21 billion rupiah, and 667414.81 billion rupiah, with a value of 3.22%,
meaning that the resulting ARDL model is very good at predicting Gross Regional
Domestic Product (GRDP) in East Java Province.
Keywords: Autoregressive Distributed Lag (ARDL), Prediction, Gross Regional
Domestic Product (GRDP)
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