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ANALISIS HUBUNGAN INDEKS HARGA PRODUSEN PERTANIAN
DAN INDEKS HARGA KONSUMEN PERTANIAN DI INDONESIA

ANALYSIS OF THE RELATIONSHIP BETWEEN THE PRODUCER
PRICE INDEX AND THE CONSUMER PRICE INDEX IN
INDONESIA’S AGRICULTURAL SECTOR

Brenda Putri Br Sinuhaji, Syarif Imam Hidayat, dan Dita Atasa

ABSTRAK

Sektor pertanian memiliki peran strategis dalam perekonomian Indonesia,
namun fluktuasi harga antara tingkat produsen dan konsumen sering terjadi.
Penelitian ini bertujuan untuk menganalisis perkembangan IHP dan IHK di Indonesia
periode 2013-2023, menguji hubungan dan arah kausalitas jangka pendek dan
panjang. Data IHP dan IHK pertanian diperoleh dari Badan Pusat Statistik. Metode
analisis yang digunakan meliputi analisis tren, uji ADF, uji kointegrasi Johansen,
Vector Autoregression VAR, dan uji kausalitas Granger. Hasil penelitian
menunjukkan bahwa IHP pertanian mengalami tren meningkat secara signifikan
selama periode pengamatan, sedangkan IHK pertanian menunjukkan tren menurun.
Uji kointegrasi Johansen mengindikasikan tidak terdapat hubungan jangka panjang
antara IHP dan IHK. Estimasi model VAR menunjukkan bahwa dalam jangka
pendek tidak terdapat hubungan saling memengaruhi antara IHP dan IHK, baik dari
produsen ke konsumen maupun sebaliknya. Uji kausalitas Granger juga
membuktikan tidak adanya kausalitas dua arah antara IHP dan IHK. Hal ini
mengindikasikan lemahnya transmisi harga di sektor pertanian Indonesia yang
dipengaruhi oleh intervensi pemerintah melalui Harga Eceran Tertinggi, operasi
pasar, panjangnya rantai distribusi, serta posisi tawar petani yang lemah.

Kata kunci: Indeks Harga Produsen, Indeks Harga Konsumen, Kausalitas Granger,
Transmisi Harga, Kointegrasi Johansen.

ABSTRACT

The agricultural sector plays a strategic role in Indonesia's economy, yet price
fluctuations between producer and consumer levels frequently occur. This study
aims to analyze the development of the Agricultural Producer Price Index PPI and
Consumer Price Index CPI in Indonesia from 2013 to 2023, and to examine both
short-term and long-term relationships and causality directions between them. PPI
and CPI agricultural data were obtained from the Central Bureau of Statistics. The
analytical methods employed include trend analysis, Augmented Dickey-Fuller
ADF stationarity test, Johansen cointegration test, Vector Autoregression VAR, and
Granger causality test. The results indicate that the agricultural PPI showed a
significant increasing trend during the observation period, while the agricultural
CPI exhibited a decreasing trend. The Johansen cointegration test indicates no long-
term relationship between PPI and CPI. VAR model estimation shows that in the
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short term there is no mutual influence between PPI and CPI, either from producer
to consumer or vice versa. The Granger causality test also proves there is no
bidirectional causality between PPI and CPI. This indicates weak price transmission
in Indonesia's agricultural sector, influenced by government intervention through
the Highest Retail Price HET, market operations, long distribution chains, and
farmers' weak bargaining position

Keywords: Producer Price Index, Consumer Price Index, Granger Causality, Price
Transmission, Johansen Cointegration.
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