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Lampiran 1 : Data yang digunakan 

Tahun Kuartal 
JUB (M2) Inflasi Suku Bunga PDB 

Millyar (Rp) Persen (%) Persen (%) Millyar (Rp) 

2010 

I    2.116.023,54  3,43 6,50 1.603.771,90 

II    2.217.588,81  5,05 6,50 1.704.509,90 

III    2.308.845,97  5,80 6,50 1.786.196,60 

IV    2.877.219,57  6,96 6,50 1.769.654,70 

2011 

I    2.451.356,92  6,65 6,75 1.834.355,10 

II    2.522.783,81  5,54 6,75 1.928.233,00 

III    2.643.331,45  4,61 6,75 2.053.745,40 

IV    2.877.219,57  3,79 6,00 2.015.392,50 

2012 

I    2.911.919,94  3,97 5,75 2.061.338,30 

II    3.050.354,88  4,53 5,75 2.162.036,90 

III    3.125.533,38  4,31 5,75 2.223.641,60 

IV    3.304.644,62  4,30 5,75 2.168.687,70 

2013 

I    3.322.528,96  5,90 5,75 2.235.288,50 

II    3.413.378,66  5,90 6,00 2.342.589,50 

III    3.584.080,54  8,40 7,25 2.491.158,50 

IV    3.730.197,02  8,38 7,50 2.477.097,50 

2014 

I    3.660.605,98  7,32 7,50 2.506.300,20 

II    3.865.890,61  6,70 7,50 2.618.947,30 

III    4.010.146,66  4,53 7,50 2.746.762,40 

IV    4.173.326,50  8,36 7,75 2.697.695,40 

2015 

I    4.246.361,19  6,38 7,50 2.728.180,70 

II    4.358.801,51  7,26 7,50 2.867.948,40 

III    4.508.603,17  6,87 7,50 2.990.645,00 

IV    4.548.800,27  3,35 7,50 2.939.558,70 

2016 

I    4.561.872,52  4,45 6,75 2.929.269,00 

II    4.737.451,23  3,45 6,50 3.073.536,70 

III    4.737.630,76  3,07 5,00 3.205.019,00 

IV    5.004.976,79  3,02 4,75 3.193.903,80 

2017 

I    5.017.643,55  3,61 4,75 3.228.172,20 

II    5.225.165,76  4,37 4,75 3.366.787,30 

III    5.254.138,51  3,72 4,25 3.504.138,50 

IV    5.419.165,05  3,61 4,25 3.490.727,70 

2018 

I    5.395.826,04  3,40 4,25 3.510.363,10 

II    5.534.149,83  3,12 5,25 3.686.836,40 

III    5.606.779,89  2,88 5,75 3.842.343,00 

IV    5.760.046,20  3,13 6,00 3.799.213,50 

2019 

I    5.747.247,00  2,48 6,00 3.782.618,30 

II    5.908.509,00  3,28 6,00 3.964.074,70 

III    6.134.178,00  3,39 5,25 4.067.358,00 

IV    6.136.552,00  2,72 5,00 4.018.606,20 

2020 
I    6.440.457,39  2,96 4,50 3.923.347,90 

II    6.393.743,80  1,96 4,25 3.690.742,20 
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Tahun Kuartal 
JUB (M2) Inflasi Suku Bunga PDB 

Millyar (Rp) Persen (%) Persen (%) Millyar (Rp) 

III    6.748.574,03  1,42 4,00 3.897.851,90 

IV    6.900.049,49  1,68 3,75 3.931.411,20 

2021 

I    6.895.564,12  1,37 3,50 3.972.933,00 

II    7.130.061,42  1,33 3,50 4.178.022,00 

III    7.300.920,64  1,60 3,50 4.327.383,90 

IV    7.870.452,85  1,87 3,50 4.498.412,50 

2022 

I    7.810.949,32  2,64 3,50 4.508.566,30 

II    7.890.747,01  4,35 3,50 4.897.889,00 

III    7.962.693,36  5,95 4,25 5.066.863,40 

IV    8.528.022,31  5,51 5,50 5.114.771,20 

2023 

I    8.293.283,23  4,97 5,75 5.071.483,20 

II    8.372.990,32  3,52 5,75 5.223.368,00 

III    8.441.236,44  2,28 5,75 5.294.981,90 

IV    8.826.531,00  2,61 6,00 5.302.543,60 

2024 I    8.888.399,53  3,05 6,00 5.288.291,90 
 

Lampiran 2 : Uji Asumsi Klasik 

1. Hasil Uji Normalitas : Jargque-Bera 

 

2. Hasil Uji Multikolinearitas : Variance Inflation Factors 
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Series: Residuals

Sample 2010Q1 2024Q1

Observations 57

Mean       3.80e-15

Median  -0.001262

Maximum  0.156266

Minimum -0.089059

Std. Dev.   0.048719

Skewness   0.497149

Kurtosis   3.320056

Jarque-Bera  2.591275

Probability  0.273723 

Variance Inflation Factors

Date: 06/08/24   Time: 23:57

Sample: 2010Q1 2024Q1

Included observations: 57

Coefficient Uncentered Centered

Variable Variance VIF VIF

C  0.145758  3312.861 NA

X1  2.77E-05  13.44307  2.172499

X2  6.17E-05  47.27327  2.275107

LOG(X3)  0.000587  2987.753  1.504401
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3. Hasil Uji Autokorelasi : Breusch-Godfrey Serial Correlation LM Test 

 

 

Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 14 lags

F-statistic 1.907962     Prob. F(14,39) 0.0563

Obs*R-squared 23.17029     Prob. Chi-Square(14) 0.0576

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 06/08/24   Time: 23:59

Sample: 2010Q1 2024Q1

Included observations: 57

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.  

C -0.359715 0.381933 -0.941828 0.3521

X1 -0.001661 0.005847 -0.284030 0.7779

X2 0.007197 0.008474 0.849362 0.4009

LOG(X3) 0.021803 0.024179 0.901720 0.3727

RESID(-1) 0.303379 0.158900 1.909245 0.0636

RESID(-2) -0.018698 0.165270 -0.113135 0.9105

RESID(-3) -0.105198 0.167595 -0.627694 0.5339

RESID(-4) 0.326599 0.166174 1.965407 0.0565

RESID(-5) -0.074399 0.174006 -0.427566 0.6713

RESID(-6) -0.121610 0.172973 -0.703058 0.4862

RESID(-7) -0.127865 0.177045 -0.722219 0.4745

RESID(-8) 0.048447 0.180392 0.268564 0.7897

RESID(-9) -0.182418 0.183963 -0.991601 0.3275

RESID(-10) -0.089887 0.183577 -0.489644 0.6271

RESID(-11) -0.073891 0.178402 -0.414182 0.6810

RESID(-12) 0.022694 0.178237 0.127323 0.8993

RESID(-13) -0.120501 0.183148 -0.657941 0.5144

RESID(-14) -0.135927 0.175964 -0.772471 0.4445

R-squared 0.406496     Mean dependent var 3.80E-15

Adjusted R-squared 0.147790     S.D. dependent var 0.048719

S.E. of regression 0.044975     Akaike info criterion -3.113341

Sum squared resid 0.078886     Schwarz criterion -2.468167

Log likelihood 106.7302     Hannan-Quinn criter. -2.862605

F-statistic 1.571263     Durbin-Watson stat 2.042051

Prob(F-statistic) 0.120641
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4. Hasil Uji Heteroskedasticity Test : Harvey 

 

5. Hasil Estimasi Regresi Linear Berganda 

 

Heteroskedasticity Test: Harvey

Null hypothesis: Homoskedasticity

F-statistic 0.572350     Prob. F(3,53) 0.6357

Obs*R-squared 1.788689     Prob. Chi-Square(3) 0.6174

Scaled explained SS 1.282425     Prob. Chi-Square(3) 0.7333

Test Equation:

Dependent Variable: LRESID2

Method: Least Squares

Date: 06/09/24   Time: 00:00

Sample: 2010Q1 2024Q1

Included observations: 57

Variable Coefficient Std. Error t-Statistic Prob.  

C 6.459670 14.63604 0.441354 0.6608

X1 -0.138198 0.201857 -0.684629 0.4966

X2 -0.138927 0.301018 -0.461524 0.6463

LOG(X3) -0.815691 0.928620 -0.878390 0.3837

R-squared 0.031381     Mean dependent var -7.118015

Adjusted R-squared -0.023447     S.D. dependent var 1.897697

S.E. of regression 1.919815     Akaike info criterion 4.209927

Sum squared resid 195.3416     Schwarz criterion 4.353299

Log likelihood -115.9829     Hannan-Quinn criter. 4.265646

F-statistic 0.572350     Durbin-Watson stat 1.429635

Prob(F-statistic) 0.635690

Dependent Variable: LOG(Y)

Method: Least Squares

Date: 06/08/24   Time: 22:58

Sample: 2010Q1 2024Q1

Included observations: 57

Variable Coefficient Std. Error t-Statistic Prob.  

C -1.820756 0.381782 -4.769097 0.0000

X1 0.003106 0.005265 0.589940 0.5577

X2 -0.016810 0.007852 -2.140797 0.0369

LOG(X3) 1.155577 0.024223 47.70552 0.0000

R-squared 0.985436     Mean dependent var 15.38914

Adjusted R-squared 0.984612     S.D. dependent var 0.403698

S.E. of regression 0.050079     Akaike info criterion -3.082857

Sum squared resid 0.132917     Schwarz criterion -2.939485

Log likelihood 91.86144     Hannan-Quinn criter. -3.027138

F-statistic 1195.376     Durbin-Watson stat 1.246521

Prob(F-statistic) 0.000000
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