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ABSTRAK

GUMILAR HAYAT SAMPURNA. Analisis Kausalitas Foreign Direct
Investment dan Domestic Direct Investment pada Sektor Perumahan,
Kawasan Industri dan Perkantoran di Indonesia. Fakultas Ekonomi
Universitas Negeri Jakarta. 2018.

Penelitian ini bertujuan untuk mengetahui hubungan jangka panjang dan
kausalitas antara Foreign Direct Investment dan Domestic Direct Investment
pada Sektor Perumahan, Kawasan Industri dan Perkantoran di Indonesia
selama periode 2006:Q1 — 2017:Q4 dengan uji kausalitas granger dan
estimasi VECM. Pengolahan data dilakukan dengan menggunakan program
E-Views versi 8.0. Hasil penelitian ini menunjukan adanya hubungan satu
arah antara foreign direct investment dan domestic direct investment.
Kemudian dalam penelitian ini ditemukan juga adanya pengaruh foreign
direct investment terhadap domestic direct investment dalam jangka panjang.

Kata Kunci: Foreign Direct Investment, Domestic Direct Investment,
Kausalitas Granger dan VECM



ABSTRACT

GUMILAR HAYAT SAMPURNA. Analysis Causality of Foreign Direct
Investment and Domestic Direct Investment for Real Estate, Industry Estate
and Business Activities in Indonesia. Faculty of Economics Universitas
Negeri Jakarta. 2018.

This research aims to analyze the casual relationship between Foreign Direct
Investment and Domestic Direct Investment for Real Estate, Industry Estate
and Business Activities in Indonesia during the periodselama period 2006:Q1
— 2017:Q4 by granger causality test and VECM method. Data is processed
with E-Views version 8.0. The result of the research showed one-way relation
between Foreign Direct Investment and Domestic Direct. Thereafter, this
research found the influence of Foreign Direct Investment on Domestic Direct
Investment in the long term.

Keywords: Foreign Direct Investment, Domestic Direct Investment, granger
causality dan VECM
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