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LAMPIRAN



MODEL TANPA TRANSFORMASI LOGARITMA NATURAL

Dependent Variable: Y1

Method: Two-Stage Least Squares

Date: 01/22/22 Time: 09:25

Sample: 2000 2019

Included observations: 20

Instrument specification: X1 X2 X3 X4 X5
Constant added to instrument list

Variable Coefficient Std. Error t-Statistic Prob.
C -8.91E+09 5.49E+09 -1.623046 0.1269
X1 -350.6044 580.7185 -0.603742 0.5557
X2 -6583.846 2197.558 -2.995983 0.0096
X3 21483926 2.13E+08 0.101079 0.9209
X4 2.92E+08 88027120 3.317053 0.0051
X5 1032634. 429036.3 2.406868 0.0305
R-squared 0.550399 Mean dependent var 2.85E+09
Adjusted R-squared 0.389828 S.D. dependent var 4.12E+09
S.E. of regression 3.22E+09 Sum squared resid 1.45E+20
F-statistic 3.427748 Durbin-Watson stat 0.802196
Prob(F-statistic) 0.031315 Second-Stage SSR 1.45E+20
J-statistic 9.96E-45 Instrument rank 6

Dependent Variable: Y2

Method: Two-Stage Least Squares

Date: 01/22/22 Time: 09:26

Sample: 2000 2019

Included observations: 20

Instrument specification: X1 X2 X3 X4 X5
Constant added to instrument list

Variable Coefficient Std. Error t-Statistic Prob.

C 7.047082 0.550305 12.80578 0.0000

Y1 -3.67E-11 1.33E-10 -0.275021 0.7864
R-squared -0.006885 Mean dependent var 6.942500
Adjusted R-squared -0.062823 S.D. dependent var 1.725560
S.E. of regression 1.778936 Sum squared resid 56.96307
F-statistic 0.075637 Durbin-Watson stat 1.053962
Prob(F-statistic) 0.786432 Second-Stage SSR 56.33421
J-statistic 6.346408 Instrument rank 6
Prob(J-statistic) 0.174729
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MODEL DENGAN TRANSFORMASI LOGARITMA NATURAL

Dependent Variable: LN_Y1

Method: Two-Stage Least Squares

Date: 01/23/22 Time: 05:20

Sample: 2000 2019

Included observations: 20

Instrument specification: LN_X1 LN_X2 LN_X3 LN_X4 LN_X5
Constant added to instrument list

Variable Coefficient Std. Error t-Statistic Prob.
C -28.13060 6.611344 -4.254900 0.0008
LN_X1 0.031307 0.025451 1.230108 0.2389
LN_X2 -1.046408 0.074886 -13.97327 0.0000
LN_X3 0.422141 0.226236 1.865931 0.0831
LN_X4 1.074677 0.043418 24.75159 0.0000
LN_X5 6.247736 0.691806 9.031053 0.0000
R-squared 0.982571 Mean dependent var 20.31575
Adjusted R-squared 0.976346 S.D. dependent var 2.693742
S.E. of regression 0.414293 Sum squared resid 2.402936
F-statistic 157.8503 Durbin-Watson stat 2.004337
Prob(F-statistic) 0.000000 Second-Stage SSR 2.402936
J-statistic 5.40E-37 Instrument rank 6

Dependent Variable: LN_Y2

Method: Two-Stage Least Squares

Date: 01/23/22 Time: 05:26

Sample: 2000 2019

Included observations: 20

Instrument specification: LN_X1 LN_X2 LN_X3 LN_X4 LN_X5
Constant added to instrument list

Variable Coefficient Std. Error t-Statistic Prob.
C 0.667041 0.425405 1.568015 0.1343
LN_Y1 0.060762 0.020770 2.925466 0.0090
R-squared 0.353848 Mean dependent var 1.901460
Adjusted R-squared 0.317950 S.D. dependent var 0.292713
S.E. of regression 0.241741 Sum squared resid 1.051893
F-statistic 8.558351 Durbin-Watson stat 1.984965
Prob(F-statistic) 0.009034 Second-Stage SSR 1.127796
J-statistic 3.168034 Instrument rank 6
Prob(J-statistic) 0.530109
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UJI NORMALITAS MODEL PERSAMAAN 1 DAN 2

8
Series: Residuals
7 Sample 2000 2019
Observations 20
6 ]
Mean -1.42e-14
5 - Median 0.019144
Maximum 0.623939
4 - Minimum -0.963203
Std. Dev. 0.355627
34 Skewness -0.605818
Kurtosis 4,132395
2 ]
Jarque-Bera  2.291984
14 Probability 0.317908
0

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

Series: Residuals
6 Sample 2000 2019
Observations 20
> Mean 4.44e-16
Median 0.030649
47 Maximum 0.489414
Minimum -0.546139
37 Std. Dev. 0.235293
Skewness 0.129948
2 Kurtosis 3.769727
1- Jarque-Bera  0.550022
Probability 0.759564
0 T T

-06 -05 -04 -03 -02 -01 00 01 02 03 04 05
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UJI AUTOKORELASI MODEL PERSAMAAN 1 DAN 2

Breusch-Godfrey Serial Correlation LM Test:

Obs*R-squared 0.653661 Prob. Chi-Square(2) 0.7212
Test Equation:
Dependent Variable: RESID
Method: Two-Stage Least Squares
Date: 01/23/22 Time: 05:22
Sample: 2000 2019
Included observations: 20
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
C -6.179857 12.04007 -0.513274 0.6171
LN_X1 -0.013651 0.034723 -0.393133 0.7011
LN_X2 0.029265 0.099040 0.295488 0.7727
LN_X3 0.150399 0.350539 0.429050 0.6755
LN_X4 0.007596 0.047754 0.159070 0.8763
LN_X5 0.627484 1.231384 0.509576 0.6196
RESID(-1) -0.214418 0.454433 -0.471837 0.6455
RESID(-2) -0.249852 0.421055 -0.593395 0.5639
R-squared 0.032683 Mean dependent var -1.42E-14
Adjusted R-squared -0.531585 S.D. dependent var 0.355627
S.E. of regression 0.440114 Akaike info criterion 1.485607
Sum squared resid 2.324401 Schwarz criterion 1.883900
Log likelihood -6.856070 Hannan-Quinn criter. 1.563358
F-statistic 0.057921 Durbin-Watson stat 2.044188
Prob(F-statistic) 0.999526
Breusch-Godfrey Serial Correlation LM Test:
Obs*R-squared 2.038909 Prob. Chi-Square(2) 0.3608
Test Equation:
Dependent Variable: RESID
Method: Two-Stage Least Squares
Date: 01/23/22 Time: 05:54
Sample: 2000 2019
Included observations: 20
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
C -0.216521 0.469684 -0.460993 0.6510
LN_Y1 0.010905 0.023046 0.473171 0.6425
RESID(-1) -0.066690 0.251243 -0.265440 0.7941
RESID(-2) -0.344879 0.256402 -1.345073 0.1974
R-squared 0.101945 Mean dependent var 4.44E-16
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Adjusted R-squared -0.066440 S.D. dependent var 0.235293

S.E. of regression 0.242984  Akaike info criterion 0.185212
Sum squared resid 0.944657 Schwarz criterion 0.384358
Log likelihood 2.147885 Hannan-Quinn criter. 0.224087
F-statistic 0.605430 Durbin-Watson stat 2.154714
Prob(F-statistic) 0.620978

UJI HETEROSKEDASTISITAS MODEL PERSAMAAN 1 DAN 2

Heteroskedasticity Test: Glejser

F-statistic 0.407244  Prob. F(5,14) 0.8359
Obs*R-squared 2.539525 Prob. Chi-Square(5) 0.7705
Scaled explained SS 2.238664 Prob. Chi-Square(5) 0.8152

Test Equation:

Dependent Variable: ARESID
Method: Least Squares

Date: 01/23/22 Time: 05:24
Sample: 2000 2019

Included observations: 20

Variable Coefficient Std. Error t-Statistic Prob.
C -1.010201 4178810  -0.241744 0.8125
LN_X1 -0.006307 0.016087  -0.392055 0.7009
LN_X2 -0.024999 0.047333  -0.528160 0.6057
LN_X3 0.032071 0.142996 0.224279 0.8258
LN_X4 -0.009580 0.027443  -0.349083 0.7322
LN_X5 0.158358 0.437267 0.362154 0.7226
R-squared 0.126976 Mean dependent var 0.255276
Adjusted R-squared -0.184818 S.D. dependent var 0.240571
S.E. of regression 0.261860 Akaike info criterion 0.401315
Sum squared resid 0.959993 Schwarz criterion 0.700035
Log likelihood 1.986847 Hannan-Quinn criter. 0.459629
F-statistic 0.407244 Durbin-Watson stat 2.013983
Prob(F-statistic) 0.835879

Heteroskedasticity Test: Glejser

F-statistic 2.364200 Prob. F(1,18) 0.1415
Obs*R-squared 2.321918 Prob. Chi-Square(1) 0.1276
Scaled explained SS 2.518148 Prob. Chi-Square(1) 0.1125

Test Equation:

Dependent Variable: ARESID
Method: Least Squares

Date: 01/23/22 Time: 05:55
Sample: 2000 2019

Included observations: 20
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Variable Coefficient Std. Error t-Statistic Prob.
C 0.572046 0.262377 2.180244 0.0428
LN_Y1 -0.019694 0.012808 -1.537596 0.1415
R-squared 0.116096 Mean dependent var 0.171944
Adjusted R-squared 0.066990 S.D. dependent var 0.155699
S.E. of regression 0.150393 Akaike info criterion -0.856485
Sum squared resid 0.407127 Schwarz criterion -0.756912
Log likelihood 10.56485 Hannan-Quinn criter. -0.837048
F-statistic 2.364200 Durbin-Watson stat 0.943325
Prob(F-statistic) 0.141541

UJI MULTIKOLINIERITAS MODEL PERSAMAAN 1

Variance Inflation Factors

Date: 01/23/22 Time: 05:

Sample: 2000 2019

Included observations: 20

25

Coefficient  Uncentered Centered

Variable Variance VIF VIF

C 43.70987 5093.254 NA
LN_X1 0.000648 11.04066 1.846860
LN_X2 0.005608 48.33458 2.352274
LN_X3 0.051183 22.44528 1.912276
LN_X4 0.001885 2.667105 2.014463
LN_X5 0.478595 4799.222 1.754862
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