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Data Sebelum di Logaritma Natural  

Tahun  

Yield 

Obligasi 

dalam 

persen 

% (Y) 

Inflasi 

dalam 

persen 

% (X1) 

Suku Bunga 

Internasional  

(Sibor) 

dalam 

persen % 

(X2)  

Cadangan 

Devisa dalam 

Juta Dollar/USD 

(X3) 

 Nilai tukar 

dalam Rupiah  

(X4) 

2004 7 6.4 2.29 
$               

36,310.00 

Rp               

12,940,755 

2005 8 17.11 9.44 
$               

34,724.00 

Rp               

12,817,673 

2006 7 6.6 5.97 
$               

42,586.00 

Rp               

10,733,841 

2007 7 6.59 4.33 
$               

56,920.00 

Rp               

10,834,293 

2008 7 11.06 9.4 
$               

51,639.00 

Rp               

11,865,449 

2009 8 2.78 6.28 
$               

66,105.00 

Rp                 

9,723,151 

2010 4 6.96 4.82 
$               

96,207.00 

Rp                 

8,991,000 

2011 5 3.79 5.32 
$            

110,123.00 

Rp                 

8,878,714 

2012 4 4.3 5.12 
$            

112,781.00 

Rp                 

9,267,474 

2013 5 8.36 3.1 
$               

99,387.00 

Rp               

11,138,478 

2014 5 8.36 2.37 
$            

111,862.00 

Rp               

10,857,902 

2015 3 3.35 1.51 
$            

105,931.00 

Rp               

11,333,683 

2016 3 3.02 1.43 
$            

116,362.00 

Rp               

10,797,307 

2017 3 3.61 0.58 
$            

130,196.38 

Rp               

10,711,253 

2018 3 3.13 0.58 
$            

120,654.27 

Rp               

11,365,052 

2019 2 2.72 0.58 $            Rp               
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129,183.28 10,780,840 

2020 3 1.68 0.58 
$            

135,897.00 

Rp               

11,074,016 

 
 
Data Setelah di Logaritma Natural 

 

Tahun  

Yield 

Obligasi 

dalam 

persen 

% (Y) 

Inflasi 

dalam 

persen 

% (X1) 

Suku Bunga 

Internasional  

(Sibor) 

dalam 

persen % 

(X2)  

Cadangan 

Devisa dalam 

Juta Dollar/USD 

(X3) 

 Nilai tukar 

dalam Rupiah  

(X4) 

2004 7 6.4 2.29 10.50 16.38 

2005 8 17.11 9.44 10.46 16.37 

2006 7 6.6 5.97 10.66 16.19 

2007 7 6.59 4.33 10.95 16.20 

2008 7 11.06 9.4 10.85 16.29 

2009 8 2.78 6.28 11.10 16.09 

2010 4 6.96 4.82 11.47 16.01 

2011 5 3.79 5.32 11.61 16.00 

2012 4 4.3 5.12 11.63 16.04 

2013 5 8.36 3.1 11.51 16.23 

2014 5 8.36 2.37 11.63 16.20 

2015 3 3.35 1.51 11.57 16.24 

2016 3 3.02 1.43 11.66 16.19 

2017 3 3.61 0.58 11.78 16.19 

2018 3 3.13 0.58 11.70 16.25 

2019 2 2.72 0.58 11.77 16.19 

2020 3 1.68 0.58 11.82 16.22 
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   Hasil Estimasi Regresi Data  

  

Dependent Variable: YIELD   

Method: Least Squares   

Date: 04/27/22   Time: 14:25   

Sample: 2004 2020   

Included observations: 17   
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 35.84538 49.99706 0.716950 0.4871 

CADANGAN DEVISA -2.689236 0.908935 -2.958667 0.0120 

SUKU BUNGA SIBOR 0.244997 0.094006 2.606183 0.0230 

KURS -0.116154 2.587616 -0.044888 0.9649 

INFLASI 0.085417 0.076669 1.114099 0.2871 
     
     R-squared 0.880425     Mean dependent var 4.941176 

Adjusted R-squared 0.840566     S.D. dependent var 2.014652 

S.E. of regression 0.804433     Akaike info criterion 2.642571 

Sum squared resid 7.765351     Schwarz criterion 2.887633 

Log likelihood -17.46185     Hannan-Quinn criter. 2.666930 

F-statistic 22.08882     Durbin-Watson stat 3.026535 

Prob(F-statistic) 0.000018    
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