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Lampiran 1: Data variabel yang digunakan 

1) Data sebelum dikonversi ke rupiah 

 

Tahun 
Utang Luar Negeri 

(Juta USD) 

Defisit 

Anggaran 

(Miliar Rupiah) 

Nilai Tukar 

(Rp/USD) 

FDI 

(JUTA 

USD) 
 

2000 144,407 29,761 9,285 -4,550  

2001 134,044 54,727 10,400 -2,977  

2002 132,208 40,454 8,940 0,157  

2003 138,780 34,436 8,465 -596  

2004 141,270 26,271 9,290 1,896  

2005 134,500 24,944 9,830 8,336  

2006 132,630 39,984 9,020 4,914  

2007 141,180 58,285 9,419 6,928  

2008 155,080 94,503 10,950 9,318  

2009 172,870 129,845 9,400 4,877  

2010 202,410 133,748 8,991 15,292  

2011 225,370 150,837 9,068 20,564  

2012 252,360 190,105 9,670 21,200  

2013 266,110 224,185 12,189 23,281  

2014 293,330 241,494 12,440 25,120  

2015 310,730 222,506 13,795 19,779  

2016 320,010 296,724 13,436 4,541  

2017 352,880 330,167 13,548 20,510  

2018 360,530 259,900 14,481 18,909  

2019 403,560 353,000 13,901 24,946  

2020 417,180 947,700 14,169 19,180  

2021 415,100 775,100 14,237 21,360  
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2) Data setelah dikonversi ke rupiah  

 

Ahun 
Utang Luar 

Negeri 

Defisit 

Anggaran 
Nilai Tukar FDI 

 

2000 1340818995 29761 9285 -42246750  

2001 1394057600 54727 10400 -30960800  

2002 1181939520 40454 8940 1403580  

2003 1174772700 34436 8465 -5045140  

2004 1312398300 26271 9290 17613840  

2005 1322135000 24944 9830 81942880  

2006 1196322600 39984 9020 44324280  

2007 1329774420 58285 9419 65254832  

2008 1698126000 94503 10950 102032100  

2009 1624978000 129845 9400 45843800  

2010 1819868310 133748 8991 137490372  

2011 2043655160 150837 9068 186474352  

2012 2440321200 190105 9670 205004000  

2013 3243614790 224185 12189 283772109  

2014 3649025200 241494 12440 312492800  

2015 4286520350 222506 13795 272851305  

2016 4299654360 296724 13436 61012876  

2017 4780818240 330167 13548 277869480  

2018 5220834930 259900 14481 273821229  

2019 5609887560 353000 13901 346774346  

2020 5911023420 947700 14169 271761420  

2021 5909778700 775100 14237 304102320  
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Lampiran 2: Estimasi Data 

1) Hasil Estimasi Regresi 

 

 

 

2) Histogram Normality Test 

 

 

3) Heteroskedasticity Test 

 

Dependent Variable: Y

Method: Least Squares

Date: 04/12/23   Time: 19:56

Sample: 2000 2021

Included observations: 22

Variable Coefficient Std. Error t-Statistic Prob.  

C -3.36E+09 5.79E+08 -5.795318 0.0000

X1 485473.0 62464.37 7.771998 0.0000

X2 2074.672 491.2998 4.222822 0.0005

X3 2.499677 0.944935 2.645344 0.0164

R-squared 0.966245     Mean dependent var 2.85E+09

Adjusted R-squared 0.960619     S.D. dependent var 1.76E+09

S.E. of regression 3.49E+08     Akaike info criterion 42.34420

Sum squared resid 2.20E+18     Schwarz criterion 42.54258

Log likelihood -461.7863     Hannan-Quinn criter. 42.39093

F-statistic 171.7503     Durbin-Watson stat 1.662975

Prob(F-statistic) 0.000000

0
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-5.0e+08 0.25000 5.0e+08

Series: Residuals

Sample 2000 2021

Observations 22

Mean      -1.41e-06

Median   45769234

Maximum  6.17e+08

Minimum -7.14e+08

Std. Dev.   3.23e+08

Skewness  -0.315512

Kurtosis   2.567111

Jarque-Bera  0.536785

Probability  0.764608 

Heteroskedasticity Test: Glejser

Null hypothesis: Homoskedasticity

F-statistic 1.503280     Prob. F(3,18) 0.2476

Obs*R-squared 4.407694     Prob. Chi-Square(3) 0.2207

Scaled explained SS 3.125759     Prob. Chi-Square(3) 0.3726

Test Equation:

Dependent Variable: ARESID

Method: Least Squares

Date: 04/12/23   Time: 20:13

Sample: 2000 2021

Included observations: 22

Variable Coefficient Std. Error t-Statistic Prob.  

C -2.09E+08 2.91E+08 -0.719822 0.4809

X1 48023.57 31348.03 1.531949 0.1429

X2 -419.2939 246.5610 -1.700569 0.1062

X3 0.170131 0.474220 0.358759 0.7239

R-squared 0.200350     Mean dependent var 2.62E+08

Adjusted R-squared 0.067075     S.D. dependent var 1.82E+08

S.E. of regression 1.75E+08     Akaike info criterion 40.96531

Sum squared resid 5.53E+17     Schwarz criterion 41.16369

Log likelihood -446.6185     Hannan-Quinn criter. 41.01204

F-statistic 1.503280     Durbin-Watson stat 2.596864

Prob(F-statistic) 0.247595

Dependent Variable: Y

Method: Least Squares

Date: 04/12/23   Time: 19:56

Sample: 2000 2021

Included observations: 22

Variable Coefficient Std. Error t-Statistic Prob.  

C -3.36E+09 5.79E+08 -5.795318 0.0000

X1 485473.0 62464.37 7.771998 0.0000

X2 2074.672 491.2998 4.222822 0.0005

X3 2.499677 0.944935 2.645344 0.0164

R-squared 0.966245     Mean dependent var 2.85E+09

Adjusted R-squared 0.960619     S.D. dependent var 1.76E+09

S.E. of regression 3.49E+08     Akaike info criterion 42.34420

Sum squared resid 2.20E+18     Schwarz criterion 42.54258

Log likelihood -461.7863     Hannan-Quinn criter. 42.39093

F-statistic 171.7503     Durbin-Watson stat 1.662975

Prob(F-statistic) 0.000000

Dependent Variable: Y

Method: Least Squares

Date: 04/12/23   Time: 19:56

Sample: 2000 2021

Included observations: 22

Variable Coefficient Std. Error t-Statistic Prob.  

C -3.36E+09 5.79E+08 -5.795318 0.0000

X1 485473.0 62464.37 7.771998 0.0000

X2 2074.672 491.2998 4.222822 0.0005

X3 2.499677 0.944935 2.645344 0.0164

R-squared 0.966245     Mean dependent var 2.85E+09

Adjusted R-squared 0.960619     S.D. dependent var 1.76E+09

S.E. of regression 3.49E+08     Akaike info criterion 42.34420

Sum squared resid 2.20E+18     Schwarz criterion 42.54258

Log likelihood -461.7863     Hannan-Quinn criter. 42.39093

F-statistic 171.7503     Durbin-Watson stat 1.662975

Prob(F-statistic) 0.000000
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4) Variance Inflation Factors 

 

 

5) Breush ch-Godfrey Serial Correlation Text 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Variance Inflation Factors

Date: 04/12/23   Time: 20:15

Sample: 2000 2021

Included observations: 22

Coefficient Uncentered Centered

Variable Variance VIF VIF

C  3.35E+17  60.40455 NA

X1  3.90E+09  90.39046  3.233952

X2  241375.4  4.274674  2.323975

X3  0.892902  5.993380  2.559724

Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic 0.478727     Prob. F(2,16) 0.6282

Obs*R-squared 1.242167     Prob. Chi-Square(2) 0.5374

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 04/14/23   Time: 01:08

Sample: 2000 2021

Included observations: 22

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.  

C -16867699 5.97E+08 -0.028262 0.9778

X1 1086.248 64576.44 0.016821 0.9868

X2 27.58332 532.1072 0.051838 0.9593

X3 0.008239 0.978271 0.008422 0.9934

RESID(-1) 0.178802 0.252779 0.707342 0.4895

RESID(-2) -0.192707 0.269694 -0.714539 0.4852

R-squared 0.056462     Mean dependent var -1.41E-06

Adjusted R-squared -0.238393     S.D. dependent var 3.23E+08

S.E. of regression 3.60E+08     Akaike info criterion 42.46790

Sum squared resid 2.07E+18     Schwarz criterion 42.76546

Log likelihood -461.1469     Hannan-Quinn criter. 42.53800

F-statistic 0.191491     Durbin-Watson stat 1.996819

Prob(F-statistic) 0.961450

Variance Inflation Factors

Date: 04/12/23   Time: 20:15

Sample: 2000 2021

Included observations: 22

Coefficient Uncentered Centered

Variable Variance VIF VIF

C  3.35E+17  60.40455 NA

X1  3.90E+09  90.39046  3.233952

X2  241375.4  4.274674  2.323975

X3  0.892902  5.993380  2.559724

Variance Inflation Factors

Date: 04/12/23   Time: 20:15

Sample: 2000 2021

Included observations: 22

Coefficient Uncentered Centered

Variable Variance VIF VIF

C  3.35E+17  60.40455 NA

X1  3.90E+09  90.39046  3.233952

X2  241375.4  4.274674  2.323975

X3  0.892902  5.993380  2.559724
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