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Lampiran 2 Output Regresi RStudio

library(readxl)
RegresiSkripsill <- read_excel("E:/Script Sweeeet/Data Olahan/Reg
resiSkripsill.xlsx")

# Hasil Estimasi Persamaan Regresi 3.4

regl = 1Im (LNY1~LNX1+LNX2+LNX3 ,data = RegresiSkripsill)
summary(regl)

##

## Call:

## Im(formula = LNY1 ~ LNX1 + LNX2 + LNX3, data = RegresiSkripsil
1)

##

## Residuals:

## Min 1Q Median 3Q Max

## -0.032157 -0.013513 0.000789 0.009017 0.028001

#

## Coefficients:

#i# Estimate Std. Error t value Pr(>|t])

## (Intercept) 31.204096 0.525018 59.434 4.42e-14 ***

## LNX1 0.047280 0.016127 2.932 0.015 *

## LNX2 0.037603 0.005634 6.674 5.54e-05 ***

## LNX3 -0.014637 0.011577 -1.264 0.235

## ---

## Signif. codes: @ '***' 9,001 '**' @9.01 '*' 0.05 '.' 0.1 ' ' 1
##

## Residual standard error: 0.01976 on 10 degrees of freedom
## Multiple R-squared: 0.9705, Adjusted R-squared: 0.9617
## F-statistic: 109.8 on 3 and 10 DF, p-value: 5.924e-08

residul = residuals(regl)
library(car)

## Loading required package: carData
library(1lmtest)
## Loading required package: zoo

#i
## Attaching package: 'zoo

## The following objects are masked from 'package:base’:
##
## as.Date, as.Date.numeric



# Uji Asumsi Klasik Persamaan Regresi 3.4

library(normtest)

vif(regl)

#H# LNX1 LNX2 LNX3

## 3.825802 3.845586 1.014220
bptest(regl)

##

## studentized Breusch-Pagan test
#H#

## data: regl
## BP = 2.3041, df = 3, p-value = 0.5117

Imtest: :dwtest(regl)

#

## Durbin-Watson test

#

## data: regl

## DW = 2.1539, p-value = 0.3159

73

## alternative hypothesis: true autocorrelation is greater than ©

jb.norm.test(residul)

##

## Jarque-Bera test for normality
##

## data: residul

## JB = 0.27858, p-value = 0.8635

# Hasil Estimasi Persamaan Regresi 3.2

LNYlhat = predict(regl)

reg2 = Im (Y2~LNYlhat+LNX1+LNX2+LNX3, data = RegresiSkripsill)

summary(reg2)

##
## Call:

## Im(formula = Y2 ~ LNYlhat + LNX1 + LNX2 + LNX3, data

Skripsill)

##

## Residuals:

## Min 10 Median 3Q Max

## -2.54036 -1.17021 -0.04703 1.06364 2.87602

##

## Coefficients:

it Estimate Std. Error t value Pr(>|t])

Regresi
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## (Intercept) -1791.8104 906.1444 -1.977 0.0794 .

## LNYlhat 62.4858 29.9497 2.086 0.0666 .

## LNX1 -9.1100 3.0491 -2.988 0.0153 *

## LNX2 1.5354 0.8272 1.856 0.0964 .

## LNX3 1.5538 1.1316 1.374 0.2028

#it ---

## Signif. codes: © '***' 9,001 '**' @9.01 '*' ©0.05 '.' 0.1 ' ' 1
##

## Residual standard error: 1.886 on 9 degrees of freedom

##
##

Multiple R-squared:
F-statistic: 13.43 on 4 and 9 DF,

0.8565, Adjusted R-squared: ©0.7927
p-value: 0.0007796

# Uji Asumsi Klasik Persamaan Regresi 3.2

residu2 = residuals(reg2)
vif(reg2)

## LNYlhat LNX1 LNX2 LNX3
## 4.019464 3.921229 1.060698 1.139011

bptest(reg2)

##
HH#
##
## data:
## BP =

studentized Breusch-Pagan test

reg2
1.4857, df = 4, p-value = 0.8292

Imtest: :dwtest(reg2)

##
##
##
##
##
##

Durbin-Watson test

data: reg2

DW = 2.3786, p-value = 0.4407

alternative hypothesis: true autocorrelation is greater than ©
jb.norm.test(residu2)
##
##
#i
##
##

Jarque-Bera test for normality

residu2
0.52071, p-value = 0.7095

data:
JB =



