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Tabel 5.1 Data yang Digunakan (Sebelum LN)

TAHUN | Y2 Y1 X1 X2 X3

2008 | 6.01 | 1895839 | 985730.75 | 11.06 8.67

2009 4.6 | 2141384 | 937382.01 2.78 6.5

2010 6.2 | 2471206 | 1042117.21 | 6.96 6.5

2011 6.5 | 2877219 | 1294999.14 | 3.79 6.5

2012 6.2 | 3304645 | 1491410.22 4.3 5.75

2013 5.8 | 3730197 | 1650563.72 | 8.38 7.5

2014 5 4173327 | 1777182.85 | 8.36 7.75

2015 4.8 | 4546743 | 1806515.2 3.35 7.7

2016 | 5.03 | 5004977 | 1864275.09 | 3.02 4.75

2017 | 5.07 | 5419165 | 2007351.81 | 3.61 4.25

2018 | 5.17 | 5760064 | 2213117.81 | 3.13 6

2019 5.02 | 6136777 | 2309287.3 2.72 5

2020 | -2.07 | 6905939 | 2595481.09 | 1.68 3.75

2021 3.7 | 7870453 | 2786411.35 | 1.87 3.5

2022 | 5.31 | 8528022 | 3096262.71 | 5.51 5.5

2023 5.05 | 8824748 | 3123677.3 2.61 6

Tabel 5.2 Data yang Digunakan (Setelah LN)

TAHUN Y2 LN Y1 LN X1 X2 X3
2008 6.01 | 14.45517 | 13.80114 | 11.06 8.67
2009 4.6 14.57696 | 13.75085 | 2.78 6.5
2010 6.2 14.72022 | 13.85676 | 6.96 6.5
2011 6.5 14.87233 | 14.07402 | 3.79 6.5
2012 6.2 15.01084 | 14.21523 4.3 5.75
2013 5.8 15.13197 | 14.31663 | 8.38 7.5
2014 5 15.24422 | 14.39054 | 8.36 7.75
2015 4.8 15.32992 | 14.40691 | 3.35 7.7

2016 5.03 | 15.42594 | 14.43838 | 3.02 4.75

2017 5.07 | 15.50545 | 14.51233 | 3.61 4.25

2018 5.17 | 15.56646 | 14.60991 | 3.13 6
2019 5.02 | 15.62981 | 14.65245 | 2.72 5
2020 -2.07 | 15.74789 | 14.76928 | 1.68 3.75
2021 3.7 15.87863 | 14.84027 | 1.87 3.5
5.31 | 15.95887 | 14.94571 | 5.51 5.5
5.05 | 15.99307 | 14.95452 | 2.61 6
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Hasil Uji Hipotesis

Substruktural |

Dependent Variable: Y1
Method: Least Squares
Date: 04/15/24 Time: 16:55
Sample: 2008 2023
Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.

C 3.717302 0.880400 4.222289 0.0000

X1 3.841487 0.978374 3.926400 0.0002

X2 -0.348490 0.132550 -2.629109 0.0096

X3 -0.500322 0.175632 -2.848693 0.0051
R-squared 0.771180 Mean dependent var 0.307937
Adjusted R-squared 0.723310 S.D. dependent var 0.302062
S.E. of regression 0.229386 Akaike info criterion 0.121594
Sum squared resid 1.525918 Schwarz criterion 0.586036
Log likelihood 8.568119 Hannan-Quinn criter. 0.289522
F-statistic 3.862737 Durbin-Watson stat 2.012799
Prob(F-statistic) 0.002090

1. Uji Autokorelasi

6
Series: Residuals
Sample 2008 2023
Observations 16

4 Mean -2.55e-10
Median 39000.19

3 | Maximum 287296.2
Minimum -346083.6

5 Std. Dev. 181426.7
] Skewness -0.308127
Kurtosis 2.081689

Jarque-Bera  0.815376
0 Probability 0.665187

-400000 -200000 0 200000
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2. Uji Multikolinieritas

Variance Inflation Factors
Date: 04/06/24 Time: 04:46
Sample: 2008 2023
Included observations: 16

Coefficient Uncentered Centered

Variable Variance VIF VIF
C 1.59E+11 61.74234 NA
X1 0.008243 13.53668 1.517178
X2 8.58E+08 9.293726 2.321196
X3 3.33E+09 48.92006 2.695453

3. Uji Heterokedastisitas

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.579065 Prob. F(3,12) 0.6398
Obs*R-squared 2.023347 Prob. Chi-Square(3) 0.5676
Scaled explained SS 0.615553 Prob. Chi-Square(3) 0.8929

4. Uji Autokorelasi

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.304898 Prob. F(2,10) 0.3137
Obs*R-squared 3.311452 Prob. Chi-Square(2) 0.1910
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Substruktural Il

Dependent Variable: Y2
Method: Least Squares
Date: 04/15/24 Time: 16:56
Sample: 2008 2023
Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.

C 0.253064 0.096190 2.630872 0.0119

X1 0.400679 0.201953 1.984018 0.0494

X2 -0.923787 0.335560 -2.752976 0.0067

X3 -3.841487 0.978374 -3.926400 0.0002

Y1 7.144882 0.729143 9.799009 0.0000
R-squared 0.838946 Mean dependent var 0.280244
Adjusted R-squared 0.822189 S.D. dependent var 0.121729
S.E. of regression 0.125300 Akaike info criterion -1.093038
Sum squared resid 0.690801 Schwarz criterion -0.534546
Log likelihood 48.79113 Hannan-Quinn criter. -0.874581
F-statistic 8.183095 Durbin-Watson stat 2.057558
Prob(F-statistic) 0.000003

1. Uji Normalitas

6
Series: Residuals
5 Sample 2008 2023
| Observations 16
4 Mean 1.20e-09
Median -27913.00
3 | Maximum 706424.9
Minimum -469019.3
5 Std. Dev. 337551.2
b Skewness 0.558877
Kurtosis 2.386121
1]
Jarque-Bera 1.084147
0 Probability 0.581541
-500000 0 500000

Optimized using
trial version
www.balesio.com

73




2. Uji Multikolinieritas

Variance Inflation Factors
Date: 04/06/24 Time: 04:50
Sample: 2008 2023

Included observations: 16

Coefficient Uncentered Centered

Variable Variance VIF VIF
C 6.56E+11 67.52064 NA
X1 1.53E-13 16.72214 1.656564
X2 3.45E+09 9.902025 2.473124
X3 1.35E+10 52.65770 2.901393
Y1 1.05E-11 3.880785 1.053420

3. Uji Heterokedastisitas

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 1.013263 Prob. F(4,11) 0.4419
Obs*R-squared 4.308020 Prob. Chi-Square(4) 0.3659
Scaled explained SS 1.411218 Prob. Chi-Square(4) 0.8422

4. Uji Autokorelasi

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.314285 Prob. F(2,9) 0.7319
Obs*R-squared 0.674018 Prob. Chi-Square(2) 0.7139
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