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LAMPIRAN 

Lampiran 1 Data Penelitian 

Tahun Bulan JUB KURS IHK BR INF SBI 

2013 

Januari 78.78 9698 136.88 5.75 1.03 84.27 

Februari 78.65 9667 137.91 5.75 0.75 88.07 

Maret 81.00 9719 138.78 5.75 0.63 91.99 

April 83.22 9772 138.64 5.75 -0.1 95.38 

Mei 82.29 9802 138.60 5.75 -0.03 94.73 

Juni 85.85 9929 140.03 6.00 1.03 81.92 

Juli 88.00 10278 144.63 6.50 3.29 74.1 

Agustus 86.77 10924 146.25 7.00 1.12 66.08 

September 85.62 11613 145.74 7.25 -0.35 64.78 

Oktober 87.04 11234 145.87 7.25 0.09 89.26 

November 87.04 11977 146.04 7.50 0.12 89.29 

Desember 88.71 12189 146.84 7.50 0.55 91.39 

2014 

Januari 84.27 12226 110.99 7.50 1.07 91.45 

Februari 83.45 11634 111.28 7.50 0.26 91.86 

Maret 85.35 11404 111.37 7.50 0.08 103.36 

April 88.05 11532 111.35 7.50 -0.02 110.56 

Mei 90.67 11611 111.53 7.50 0.16 114.34 

Juni 94.57 11969 112.01 7.50 0.43 109.96 

Juli 91.86 11591 113.05 7.50 0.93 85.27 

Agustus 89.58 11717 113.58 7.50 0.47 82.27 

September 94.92 12212 113.89 7.50 0.27 79.18 

Oktober 94.03 12082 114.42 7.50 0.47 81.73 

November 95.55 12196 116.14 7.75 1.5 82.6 

Desember 94.22 12440 119.00 7.75 2.46 88.9 
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Lampiran 2 Uji Simultan 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 
87.479 .798  

109.56

5 
.000 

Unstandardized 

Residual 
1.000 .254 .643 3.937 .001 

a. Dependent Variable: JUB 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 11225.667 159.768  70.262 .000 

Unstandardized 

Residual 
1.000 .268 .622 3.725 .001 

a. Dependent Variable: KURS 

 

Lampiran 3 Uji Multikolinearitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 52.026 15.321  3.396 .003   

KURS .003 .003 .641 1.110 .280 .062 16.130 

IHK -.034 .058 -.103 -.589 .562 .677 1.477 

BR .432 3.869 .066 .112 .912 .060 16.796 

a. Dependent Variable: JUB 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) -2269.901 2559.624  -.887 .386   

JUB 156.430 27.913 .799 5.604 .000 .951 1.052 

INF -227.279 178.876 -.193 -1.271 .218 .842 1.188 

SBI -.397 11.749 -.005 -.034 .973 .877 1.141 

a. Dependent Variable: KURS 
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Lampiran 4 Uji F 

ANOVAa 

Model 

Sum of 

Squares Df 

Mean 

Square F Sig. 

1 Regression 336.586 3 112.195 9.460 .000b 

Residual 237.193 20 11.860   

Total 573.778 23    

a. Dependent Variable: JUB 

b. Predictors: (Constant), BR, IHK, KURS 

 

ANOVAa 

Model 

Sum of 

Squares Df 

Mean 

Square F Sig. 

1 Regression 13477621.121 3 4492540.374 10.571 .000b 

Residual 8499894.212 20 424994.711   

Total 21977515.333 23    

a. Dependent Variable: KURS 

b. Predictors: (Constant), SBI, JUB, INF 

 

Lampiran 5 Regresi Persamaan Reduced Form 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 62.734 18.496  3.392 .003 

INF 1.288 .922 .214 1.397 .178 

SBI -.017 .071 -.043 -.245 .809 

IHK -.045 .066 -.137 -.683 .503 

BR 4.449 1.167 .678 3.814 .001 

a. Dependent Variable: JUB 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 2878.494 1439.233  2.000 .060 

INF -18.704 71.737 -.016 -.261 .797 

SBI -2.941 5.540 -.037 -.531 .602 

IHK -.654 5.147 -.010 -.127 .900 

BR 1241.669 90.773 .966 13.679 .000 

a. Dependent Variable: KURS 
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 Lampiran 6 Estimasi Reduced Form 

𝒀̂1𝑡 𝒀̂2𝑡 

81.9931 9661.52 

81.5196 9654.91 

81.2574 9645.06 

80.2641 9648.84 

80.3675 9649.47 

83.0042 9976.79 

88.0689 10575.3 

87.5648 11259.3 

86.8292 11601.4 

86.9631 11521.1 

88.1059 11830.7 

88.5871 11816 

90.875 11829.5 

89.8113 11843.3 

89.3747 11812.8 

89.1212 11793.5 

89.2791 11778.9 

89.6816 11786.4 

90.7094 11849 

90.1452 11866 

89.9274 11878.7 

90.1167 11867.1 

92.463 12154.5 

93.4607 12116.2 
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Lampiran 7 Uji Shapiro-Wilk 

 

Tests of Normality 

 Kelompo

k 

Kolmogorov-Smirnova Shapiro-Wilk 

 Statistic df Sig. Statistic df Sig. 

Galat E1 .084 24 .200* .952 24 .296 

E2 .162 24 .106 .953 24 .310 

*. This is a lower bound of the true significance. 

a. Lilliefors Significance Correction 

 

Lampiran 8 Uji Durbin Watson 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .766a .587 .525 3.4437807 .626 

a. Predictors: (Constant), BR, IHK, KURS 

b. Dependent Variable: JUB 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .783a .613 .555 651.9161837 .512 

a. Predictors: (Constant), SBI, JUB, INF 

b. Dependent Variable: KURS 

 

Lampiran 9 Uji Park 

Coefficientsa 

Model 

Unstandardized Coefficients 
Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -87.178 88.289  -.987 .335 

lnY2 13.446 11.100 1.049 1.211 .240 

lnX1 -3.376 2.418 -.349 -1.396 .178 

lnX2 -10.950 8.808 -1.092 -1.243 .228 

a. Dependent Variable: lnE1 
Coefficientsa 

Model 

Unstandardized Coefficients 
Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -3.862 17.859  -.216 .832 

lnY1 -1.065 3.545 -.069 -.300 .768 

lnX3 .290 .239 .327 1.210 .244 

lnX4 3.248 1.995 .440 1.628 .123 

a. Dependent Variable: lnE2 
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Lampiran 10 Sintaks dan Output R Estimasi 3SLS 

library("systemfit") 

library(haven) 

data_skripsi<-read_sav("E:/SKRIPSI/DATA AWAL.sav") 

View(data_skripsi) 

Y1=data_skripsi$Y1 

Y2=data_skripsi$Y2 

X1=data_skripsi$X1 

X2=data_skripsi$X2 

X3=data_skripsi$X3 

X4=data_skripsi$X4 

Y1_1=data_skripsi$Y1_1 

Y2_1=data_skripsi$Y2_1 

eqJUB<-Y1~Y2_1+X1+X2 

eqKURS<-Y2~Y1_1+X3+X4 

eqsystem<-list(Y1=eqJUB,Y2=eqKURS) 

fitsur<-systemfit(eqsystem,method="SUR") 

print(fitsur) 

systemfit results  
method: SUR  
 
Coefficients: 
Y1_(Intercept)        Y1_Y2_1          Y1_X1          Y1_X2  
   5.25001e+01    5.00492e-03   -5.54952e-02   -2.01390e+00    
 
Y2_(Intercept)        Y2_Y1_1          Y2_X3          Y2_X4 
-9.98481e+03      2.49484e+02   -3.81263e+02   -4.01221e+00  
  
The covariance matrix of the residuals used for estimation 
        Y1        Y2 
Y1  12.590   205.091 
Y2 205.091 82218.122 
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Lampiran 11 Data Pemusatan dan Penskalaan 

𝑌1
∗ 𝑌2

∗ 𝑋1
∗ 𝑋2

∗ 𝑋3
∗ 𝑋4

∗ 

-1.7415 -1.5628 0.6064 -1.6569 0.4281 -0.3718 

-1.7675 -1.5945 0.6744 -1.6569 0.0900 -0.0643 

-1.2970 -1.5413 0.7319 -1.6569 -0.0548 0.2530 

-0.8526 -1.4871 0.7226 -1.6569 -0.9362 0.5273 

-1.0388 -1.4564 0.7200 -1.6569 -0.8516 0.4747 

-0.3261 -1.3265 0.8145 -1.3283 0.4281 -0.5620 

0.1044 -0.9695 1.1183 -0.6710 3.1566 -1.1949 

-0.1419 -0.3086 1.2253 -0.0137 0.5367 -1.8440 

-0.3721 0.3962 1.1916 0.3150 -1.2380 -1.9492 

-0.0878 0.0085 1.2002 0.3150 -0.7068 0.0320 

-0.0878 0.7686 1.2114 0.6436 -0.6706 0.0345 

0.2465 0.9855 1.2643 0.6436 -0.1514 0.2044 

-0.6424 1.0233 -1.1038 0.6436 0.4764 0.2093 

-0.8066 0.4177 -1.0846 0.6436 -0.5015 0.2425 

-0.4262 0.1824 -1.0787 0.6436 -0.7188 1.1732 

0.1144 0.3134 -1.0800 0.6436 -0.8396 1.7559 

0.6389 0.3942 -1.0681 0.6436 -0.6223 2.0618 

1.4197 0.7604 -1.0364 0.6436 -0.2963 1.7073 

0.8771 0.3737 -0.9677 0.6436 0.3074 -0.2909 

0.4207 0.5026 -0.9327 0.6436 -0.2480 -0.5337 

1.4897 1.0090 -0.9122 0.6436 -0.4895 -0.7838 

1.3116 0.8760 -0.8772 0.6436 -0.2480 -0.5774 

1.6159 0.9926 -0.7636 0.9722 0.9955 -0.5070 

1.3496 1.2423 -0.5747 0.9722 2.1545 0.0029 
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Lampiran 12 Sintaks dan Output R Estimasi G3SRR 

I<-
matrix(c(1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,
0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0
,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,
0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0
,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,
0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0
,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,
0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0
,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,
0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0
,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,
0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0
,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,
0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0
,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,
0,0,0,0,0,0,0,1,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,0,1),nrow=2
4,byrow=T) 
sigma11I<-(0.0827798439)*I 
sigma12I<-(-2.058661e-04)*I 
sigma21I<-(-2.058661e-04)*I 
sigma22I<-(1.264449e-05)*I 
csigmaI1<-rbind(sigma11I,sigma12I) 
csigmaI2<-rbind(sigma12I,sigma22I) 
sigmaI<-cbind(csigmaI1,csigmaI2) 
matriksZ<-read_sav("E:/Proposal/matriks Z.sav") 
matriksK<-read_sav("E:/Proposal/matriks K.sav") 
Z<-matrix(nrow=48,ncol=6) 
Z[,1]<-matriksZ$Z1_1 
Z[,2]<-matriksZ$Z2_1 
Z[,3]<-matriksZ$Z3_1 
Z[,4]<-matriksZ$Z1_2 
Z[,5]<-matriksZ$Z2_2 
Z[,6]<-matriksZ$Z3_2 
K<-matrix(nrow=6,ncol=6) 
K[,1]<-matriksK$k11 
K[,2]<-matriksK$k12 
K[,3]<-matriksK$k13 
K[,4]<-matriksK$k21 
K[,5]<-matriksK$k22 
K[,6]<-matriksK$k23 
Zt<-t(Z) 
ZtsigmaIZ<-Zt%*%sigmaI%*%Z 
eigen<-eigen(ZtsigmaIZ) 
D<-matrix(eigen$vectors,nrow=6,ncol=6) 
Dt<-t(D) 
M<-Dt%*%ZtsigmaIZ%*%D 
N<-solve(M+K) 
B<-N%*%Dt%*%Zt%*%sigmaI%*%Y 
print(B) 

 [,1] 

[1,]  0.787121239 

[2,] -0.022506212 

[3,]  0.002515345 

[4,] -0.142093454 

[5,]  0.092266511 

[6,] -0.001199723 
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Lampiran 13 Tabel F 

 

 

 

 

 

 



59 
 

Lampiran 14 Tabel 𝑡 (𝑑𝑓 = 1 − 24) 

 

 

Lampiran 15 Tabel Chi-Square 
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Lampiran 16 Tabel Shapiro-Wilk 

 


