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LAMPIRAN

LAMPIRAN 1

HASIL UJI STASIONERITAS DATA TINGKAT LEVEL

Null Hypothesis: LN_NP has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6.141483 0.0001
Test critical values: 1% level -3.831511
5% level -3.029970
10% level -2.655194
Null Hypothesis: LN_KURS has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=4)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.736190 0.8142
Test critical values: 1% level -3.831511
5% level -3.029970
10% level -2.655194
Null Hypothesis: LN_PDB has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=4)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.745167 0.0120
Test critical values: 1% level -3.831511
5% level -3.029970
10% level -2.655194
Null Hypothesis: INFLASI has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=4)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.257379 0.0321
Test critical values: 1% level -3.831511
5% level -3.029970
10% level -2.655194
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LAMPIRAN 2

HASIL UJI STASIONERITAS DATA TINGKAT 1% DIFFERENCE

Null Hypothesis: D(LN_NP) has a unit root
Exogenous: Constant
Lag Length: 3 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.231147 0.0060
Test critical values: 1% level -3.959148
5% level -3.081002
10% level -2.681330
Null Hypothesis: D(LN_KURS) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=4)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.298303 0.0041
Test critical values: 1% level -3.857386
5% level -3.040391
10% level -2.660551
Null Hypothesis: D(LN_PDB) has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=4)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.595978 0.0025
Test critical values: 1% level -3.886751
5% level -3.052169
10% level -2.666593
Null Hypothesis: D(INFLASI) has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=4)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6.543999 0.0001
Test critical values: 1% level -3.886751
5% level -3.052169

10% level -2.666593
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LAMPIRAN 3

HASIL UJI KOINTEGRASI

Date: 11/17/20 Time: 19:39

Sample (adjusted): 2002 2019

Included observations: 18 after adjustments
Trend assumption: Linear deterministic trend
Series: LN_NP LN_KURS LN_PDB INFLASI
Lags interval (in first differences): 1to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.821641 59.25420 47.85613 0.0030
At most 1 0.553242 28.22294 29.79707 0.0751
At most 2 0.533188 13.71966 15.49471 0.0910
At most 3 0.000374 0.006732 3.841466 0.9340

Trace test indicates 1 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
*MacKinnon-Haug-Michelis (1999) p-values
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LAMPIRAN 4

Dependent Variable: LN_NP

Method: Least Squares

Date: 11/17/20 Time: 19:41

Sample: 2000 2019

Included observations: 20

HASIL ESTIMASI JANGKA PANJANG

Variable Coefficient Std. Error t-Statistic Prob.
LN_KURS -21.83949 8.345336 -2.616969 0.0187
LN_PDB 3.965833 2.398704 1.653323 0.1177
INFLASI 0.092138 0.614943 0.149831 0.8828
C 17.56032 142.2502 0.123447 0.9033
R-squared 0.399035 Mean dependent var 4.395046
Adjusted R-squared 0.286354 S.D. dependent var 7.422381
S.E. of regression 6.270248 Akaike info criterion 6.686365
Sum squared resid 629.0561 Schwarz criterion 6.885512
Log likelihood -62.86365 Hannan-Quinn criter. 6.725241
F-statistic 3.541280 Durbin-Watson stat 2.704215
Prob(F-statistic) 0.038691



LAMPIRAN 5

HASIL ESTIMASI ECM

Dependent Variable: D(LN_NP)

Method: Least Squares

Date: 11/17/20 Time: 19:42

Sample (adjusted): 2001 2019

Included observations: 19 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(LN_KURS) -61.96596 18.09392 -3.424684 0.0041
D(LN_PDB) 3.834671 1.263430 3.035127 0.0089
D(INFLASI) 0.585478 0.338104 1.731649 0.1053
ECT(-1) -1.200294 0.239024 -5.021641 0.0002
C 0.779455 1.268449 0.614495 0.5487
R-squared 0.870367 Mean dependent var -0.003526
Adjusted R-squared 0.833329 S.D. dependent var 12.55491
S.E. of regression 5.125584 Akaike info criterion 6.327300
Sum squared resid 367.8026 Schwarz criterion 6.575837
Log likelihood -55.10935 Hannan-Quinn criter. 6.369363
F-statistic 23.49931 Durbin-Watson stat 1.763668

Prob(F-statistic) 0.000004



LAMPIRAN 6

HASIL UJI MULTIKOLINEARITAS

Variance Inflation Factors
Date: 11/17/20 Time: 19:43
Sample: 2000 2019
Included observations: 19

Coefficient Uncentered Centered

Variable Variance VIF VIF
D(LN_KURS) 327.3898 2.208171 2.118032
D(LN_PDB) 1.596255 1.937472 1.934420
D(INFLASI) 0.114315 1.858747 1.848680
ECT(-1) 0.057133 1.265748 1.260366

C 1.608962 1.163624 NA




LAMPIRAN 7

Heteroskedasticity Test: Breusch-Pagan-Godfrey

HASIL UJI HETEROSKEDASTISITAS

F-statistic 1.109680 Prob. F(4,14) 0.3906
Obs*R-squared 4573836 Prob. Chi-Square(4) 0.3339
Scaled explained SS 1.967929 Prob. Chi-Square(4) 0.7417
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 11/17/20 Time: 19:46
Sample: 2001 2019
Included observations: 19
Variable Coefficient Std. Error t-Statistic Prob.
C 20.02088 6.122193 3.270214 0.0056
D(LN_KURS) 1.291831 87.33066 0.014792 0.9884
D(LN_PDB) 9.650646 6.097971 1.582599 0.1358
D(INFLASI) 2.493408 1.631868 1.527947 0.1488
ECT(-1) 0.870681 1.153656 0.754715 0.4629
R-squared 0.240728 Mean dependent var 19.35803
Adjusted R-squared 0.023793 S.D. dependent var 25.03841
S.E. of regression 24.73874 Akaike info criterion 9.475552
Sum squared resid 8568.073 Schwarz criterion 9.724089
Log likelihood -85.01774 Hannan-Quinn criter. 9.517614
F-statistic 1.109680 Durbin-Watson stat 1.536653
Prob(F-statistic) 0.390608




LAMPIRAN 8

HASIL UJI AUTOKORELASI

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.442675 Prob. F(2,12) 0.6524
Obs*R-squared 1.305487 Prob. Chi-Square(2) 0.5206
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 11/17/20 Time: 19:45
Sample: 2001 2019
Included observations: 19
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
D(LN_KURS) -9.669550 21.91678 -0.441194 0.6669
D(LN_PDB) -0.962422 1.669492 -0.576476 0.5749
D(INFLASI) -0.190458 0.423694 -0.449518 0.6611
ECT(-1) -0.419739 0.523229 -0.802209 0.4380
C 0.167718 1.338379 0.125314 0.9023
RESID(-1) 0.707614 0.752778 0.940003 0.3658
RESID(-2) -0.291077 0.458673 -0.634607 0.5376
R-squared 0.068710 Mean dependent var -6.31E-16
Adjusted R-squared -0.396935 S.D. dependent var 4520341
S.E. of regression 5.342682 Akaike info criterion 6.466642
Sum squared resid 342.5310 Schwarz criterion 6.814593
Log likelihood -54.43310 Hannan-Quinn criter. 6.525529
F-statistic 0.147558 Durbin-Watson stat 2.040324
Prob(F-statistic) 0.986029
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LAMPIRAN 9

HASIL UJI NORMALITAS

74

Series: Residuals
Sample 2001 2019
Observations 19

Mean
Median
Maximum
Minimum
Std. Dev.
Skewness
Kurtosis

Jarque-Bera
Probability

-6.31e-16
0.262040
8.712669

-9.507700
4.520341

-0.185261
2.584929

0.245076
0.884672
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