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Lampiran 1. PMA, Konsumsi, Pengeluaran Pemerintah, Ekspor Neto dan 

NAIRU Tahun 1997-2021 

Tahun PMA (Juta 
USD) 

Konsumsi 
Rumah Tangga 

(Juta USD) 

Pengeluaran 
Pemerinta 

(Milyar) 

Ekspor 
Neto (Juta 

USD) 

NAIRU 
(Persen) 

1997 1286.8 2533929.63 92804.38 11764 6.39 

1998 4802.7 2377628.81 167555.5 21511 6.5 

1999 8221 2487790.28 229109 24662 6.37 

2000 15420 2527173.18 282585.8 28609 6.54 

2001 15055.9 2615476.06 341563 25359 6.87 

2002 9789.1 2715801.02 322180 25870 7.25 

2003 13207.2 2821524.26 376505 28508 7.64 

2004 10279.8 2961674.10 427177 25060 7.99 

2005 8916.9 3078759.91 509632 27959 8.2 

2006 5977 3176457.97 667129 39733 8.24 

2007 10341.4 3335495.02 757650 39628 8.17 

2008 14871.4 3513482.05 985731 7823 7.99 

2009 10815.2 3684200.19 937382 19681 7.71 

2010 16214.8 3858821.77 1042117 22116 7.4 

2011 19474.5 4054078.89 1294999 26061 7.02 

2012 24564.7 4277706.22 1491410 -1669 6.61 

2013 28617.5 4512034.91 1650564 -4077 6.15 

2014 28529.6 4750438.44 1777183 -2198 5.64 

2015 29275.9 4980430.66 1806515 7672 5.1 

2016 28964.1 5231670.24 1864275 9481.2 4.57 

2017 32239.8 5492292.99 2007352 11843 5.9 

2018 29307.91 5774426.11 2213118 -8699.2 5.89 

2019 28208.76 6072426.87 2309287 -3044.4 5.4 

2020 28666.27 5910472.10 2595481 21739 4.78 

2021 31093.07 6029014.19 2697237 35419.6 5.23 
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Lampiran 2. PDB dan Pertumbuhan Ekonomi Indonesia Tahun 1997-2021 

Tahun PDB (Milyar) 
Pertumbuhan 

Ekonomi 
(Persen) 

1997 1512780.23 4.7 

1998 1314201.74 -13.13 

1999 1324598.78 0.79 

2000 1389769.9 4.92 

2001 1440405.7 3.64 

2002 1505216.4 4.5 

2003 1577171.3 4.78 

2004 1656516.7 5.03 

2005 1750815.2 5.69 

2006 1847126.7 5.5 

2007 1964327.3 6.35 

2008 2082456.1 6.01 

2009 2178850.4 4.63 

2010 2314458.8 6.22 

2011 2464566.1 6.17 

2012 2618938.4 6.03 

2013 8158194 5.56 

2014 8568116 5.01 

2015 9912704 4.88 

2016 9434613 5.03 

2017 9912928 5.07 

2018 10425852 5.17 

2019 10949038 5.02 

2020 10722423 -2.07 

2021 11118868 3.69 
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Lampiran 3 Hasil Olah Data 

1. Hasil Output Persamaan    2. Hasil Output Persamaan 2 

 

  
    

 

2. Hasil Uji Asumsi Klasik 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Dependent Variable: Y1

Method: Least Squares

Date: 12/16/22   Time: 13:58

Sample: 1997 2021

Included observations: 25

Variable Coefficient Std. Error t-Statistic Prob.  

C 105.8678 14.87580 7.116785 0.0000

X1 -1.285600 0.334794 -3.839977 0.0010

X2 -8.598684 1.300742 -6.610602 0.0000

X3 3.121176 0.541737 5.761424 0.0000

X4 0.083969 0.146604 0.572757 0.5732

R-squared 0.788210     Mean dependent var 6.622000

Adjusted R-squared 0.745851     S.D. dependent var 1.125855

S.E. of regression 0.567579     Akaike info criterion 1.881983

Sum squared resid 6.442920     Schwarz criterion 2.125758

Log likelihood -18.52479     Hannan-Quinn criter. 1.949596

F-statistic 18.60824     Durbin-Watson stat 1.260797

Prob(F-statistic) 0.000002

Dependent Variable: Y2

Method: Least Squares

Date: 12/23/22   Time: 10:42

Sample: 1997 2021

Included observations: 25

Variable Coefficient Std. Error t-Statistic Prob.  

C -20.63069 10.49470 -1.965820 0.0641

X1 0.080489 0.165640 0.485929 0.6326

X2 2.565332 0.871363 2.944046 0.0083

X3 -0.197977 0.331633 -0.596977 0.5576

X4 -0.012179 0.055479 -0.219516 0.8286

Y1 -0.176397 0.083934 -2.101610 0.0492

R-squared 0.951806     Mean dependent var 15.00329

Adjusted R-squared 0.939124     S.D. dependent var 0.863487

S.E. of regression 0.213049     Akaike info criterion -0.049026

Sum squared resid 0.862407     Schwarz criterion 0.243504

Log likelihood 6.612830     Hannan-Quinn criter. 0.032109

F-statistic 75.04855     Durbin-Watson stat 1.338119

Prob(F-statistic) 0.000000

0

1

2
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6

7

-1.00 -0.75 -0.50 -0.25 0.00 0.25 0.50 0.75 1.00

Series: Residuals

Sample 1997 2021

Observations 25

Mean      -6.70e-15

Median   0.029127

Maximum  0.813337

Minimum -0.899773

Std. Dev.   0.518126

Skewness   0.048687

Kurtosis   1.949663

Jarque-Bera  1.159051

Probability  0.560164 

0
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-1.0 -0.5 0.0 0.5 1.0

Series: Residuals

Sample 1997 2021

Observations 25

Mean       9.24e-15

Median  -0.088390

Maximum  1.049362

Minimum -1.044591

Std. Dev.   0.606720

Skewness   0.324649

Kurtosis   2.136536

Jarque-Bera  1.215789

Probability  0.544496 
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Variance Inflation Factors

Date: 12/16/22   Time: 14:28

Sample: 1997 2021

Included observations: 25

Coefficient Uncentered Centered

Variable Variance VIF VIF

C  320.3497  12884.98 NA

X1  0.258401  963.9164  5.737774

X2  1.259123  11614.39  4.948841

X3  0.102542  86.90594  9.422389

X4  0.043113  160.2851  1.382244

Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic 1.201110     Prob. F(2,17) 0.3251

Obs*R-squared 3.095291     Prob. Chi-Square(2) 0.2127

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 12/16/22   Time: 14:14

Sample: 1997 2021

Included observations: 25

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.  

C -2.874249 33.55685 -0.085653 0.9327

X1 -0.010287 0.525191 -0.019587 0.9846

X2 0.371217 2.787598 0.133167 0.8956

X3 -0.102631 1.057159 -0.097081 0.9238

X4 -0.167919 0.216500 -0.775609 0.4486

Y1 0.057936 0.268464 0.215805 0.8317

RESID(-1) -0.157988 0.265288 -0.595533 0.5593

RESID(-2) -0.433449 0.281004 -1.542500 0.1414

R-squared 0.123812     Mean dependent var 9.24E-15

Adjusted R-squared -0.236972     S.D. dependent var 0.606720

S.E. of regression 0.674789     Akaike info criterion 2.305506

Sum squared resid 7.740794     Schwarz criterion 2.695546

Log likelihood -20.81882     Hannan-Quinn criter. 2.413686

F-statistic 0.343174     Durbin-Watson stat 1.887007

Prob(F-statistic) 0.922436

Heteroskedasticity Test: Glejser

Null hypothesis: Homoskedasticity

F-statistic 2.468992     Prob. F(5,19) 0.0695

Obs*R-squared 9.846048     Prob. Chi-Square(5) 0.0797

Scaled explained SS 7.038635     Prob. Chi-Square(5) 0.2178

Test Equation:

Dependent Variable: ARESID

Method: Least Squares

Date: 12/16/22   Time: 14:13

Sample: 1997 2021

Included observations: 25

Variable Coefficient Std. Error t-Statistic Prob.  

C 28.37375 15.28931 1.855790 0.0791

X1 -0.334601 0.241314 -1.386583 0.1816

X2 -2.340409 1.269454 -1.843635 0.0809

X3 0.819095 0.483143 1.695348 0.1063

X4 0.190412 0.080826 2.355830 0.0294

Y1 -0.334538 0.122280 -2.735830 0.0131

R-squared 0.393842     Mean dependent var 0.482283

Adjusted R-squared 0.234327     S.D. dependent var 0.354712

S.E. of regression 0.310383     Akaike info criterion 0.703541

Sum squared resid 1.830409     Schwarz criterion 0.996071

Log likelihood -2.794259     Hannan-Quinn criter. 0.784676

F-statistic 2.468992     Durbin-Watson stat 1.719181

Prob(F-statistic) 0.069499


