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ABSTRAK 

Kajian ini menilai hubungan antara harga pasaran getah terhadap turun naik pengeluaran 

getah Malaysia. Pendekatan siri masa ekonometrik berasaskan data berbentuk tahunan 

sepanjang tempoh tahun 1975 hingga 2009 telah diguna pakai. Penggunaan kaedah Ko

integrasi Gregory-Hansen dalam kajian ini adalah untuk mengenal pasti hubungan jangka 

panjang. Bagi melengkapkan penemuan analisis ko-integrasi, kajian ini menilai hubungan 

melalui Ujian Penyebab Granger dan membuktikan bahawa harga mempengaruhi 

pengeluaran getah di Malaysia. Sementara, kaedah penganggaran model vektor 

pembetulan ralat (VECM) pula diaplikasikan menunjukkan wujudnya penyelarasan 

jangka masa pendek. Secara keseluruhan, hasil penemuan kajian ini menunjukkan 

bahawa harga pasaran getah dorninan dalam menentukan pengeluaran getah; tetapi 

pengeluaran getah pula tidak mempunyai kaitan dalam menentukan harga pasaran. 
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ABSTRACT 

The main pwpose of this study is to determine the relationship between price and outputs 

of rubbers in Malaysia. In this study, time series econometric approach has been used 

with annual data's which covers from 1975 to 2009. Gregory-Hansen co-integration 

approach was emphasis in this study to determine the long run integration between both 

series. In order to complete the finding of co-integration analysis, this study evaluating 

the relationship through Granger causali_ty test. It proved that the productivity of rubbers 

in Malaysia was influenced by the price. Besides, vector error correction method 

(VECM) also was applied to show the existence of short term adjustment. Overall, the 

result of this study shows that market price for rubbers are dominant in order to 

determine rubber productivity; however, the productivity of rubber does not related in 

determining the market price. 
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