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Lampiran 60 Data

Sebelum di LN

Tahun Kurs Inflasi Interest Investasi PDB

(X1) (X2) Gap (Y1) (Y2)

(X3)
2002 8,940 10.0 11.6 25,307.60 4.5
8

2003 8,465 5.1 7.31 48,484.80 4.8
2004 9,290 6.4 3.92 37,140.40 5.0
2005 9,830 17.1 8.75 30,665.00 5.7
2006 9,020 6.6 4,50 20,788.40 55
2007 9,419 6.6 3.75 34,878.70 6.3
2008 10,950 11.1 9.00 20,363.40 6.0
2009 9,400 2.8 6.25 37,799.80 4.6
2010 8,991 7.0 6.25 60,626.30 6.2
2011 9,068 3.8 5.75 76,000.70 6.2
2012 9,670 4.3 5.50 92,182.00 6.0
2013 12,189 8.4 7.25 128,150.60 6.0
2014 12,440 8.4 7.70 156,126.30 5.0
2015 13,795 34 6.75 179,465.90 4.9
2016 13,436 3.0 5.00 216,230.80 5.0
2017 13,548 3.6 3.75 262,350.50 5.1
2018 14,481 3.1 3.50 328,604.90 5.2
2019 13,901 2.7 3.25 386,498.40 5.0
2020 14,105 1.7 3.50 413,535.50 -2.1
2021 14,269 1.9 3.25 447,063.60 3.7
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Lampiran 61 Data

Setelah di LN

Tahun Kurs Inflasi Interest Investasi PDB

(X1) (X2) Gap (Y1) (Y2)

(X3)
2002 9.1 10.0 11.6 10.1 4,5
8

2003 9.0 5.1 7.31 10.8 4.8
2004 9.1 6.4 3.92 10.5 5.0
2005 9.2 17.1 8.75 10.3 5.7
2006 9.1 6.6 450 9.9 5.5
2007 9.2 6.6 3.75 10.5 6.3
2008 9.3 11.1 9.00 9.9 6.0
2009 9.1 2.8 6.25 10.5 4.6
2010 9.1 7.0 6.25 11.0 6.2
2011 9.1 3.8 5.75 11.2 6.2
2012 9.2 4.3 5.50 114 6.0
2013 9.4 8.4 7.25 11.8 6.0
2014 9.4 8.4 7.70 12.0 5.0
2015 9.5 3.4 6.75 12.1 4.9
2016 9.5 3.0 5.00 12.3 5.0
2017 9.5 3.6 3.75 12.5 51
2018 9.6 3.1 3.50 12.7 5.2
2019 9.5 2.7 3.25 12.9 5.0
2020 9.6 1.7 3.50 12.9 21
2021 9.6 1.9 3.25 13.0 3.7
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Lampiran 4 Hasil Estimasi Regresi Menggunakan Eviews 12

Step 1:

Dependent Variable: Y1
Method: Least Squares
Date: 09/09/24 Time: 07:25
Sample: 2002 2021
Included observations: 20

Variable Coefficient ~ Std. Error ~ t-Statistic ~ Prob.
C -24.04746  5.307034 -4.531243  0.0003
X1 3.861842  0.556028 6.945404  0.0000
X2 -0.108508 0.038025 -2.853599 0.0115
X3 0.027383  0.066921  0.409188 0.6878
R-squared 0.856091 Mean dependent var 11.41500
Adjusted R-squared 0.829108 S.D. dependent var 1.080095
S.E. of regression 0.446501 Akaike info criterion 1.402107
Sum squared resid 3.189814 Schwarz criterion 1.601254
Log likelihood -10.02107 Hannan-Quinn criter. 1.440983
F-statistic 31.72713 Durbin-Watson stat 1.571833
Prob(F-statistic) 0.000001
Step 2:

Dependent Variable: Y2
Method: Least Squares
Date: 09/09/24 Time: 07:49
Sample: 2002 2021
Included observations: 20

Variable Coefficient ~ Std. Error  t-Statistic ~ Prob.

C 35.94845 30.96171 1.161062 0.2638

Y1 0.103470 0.976426  0.105969  0.9170

X1 -3.498612  4.313662 -0.811054  0.4300

X2 0.160984  0.178562  0.901557  0.3815

X3 -0.101065  0.252281 -0.400605 0.6944
R-squared 0.241642 Mean dependent var 4.925000
Adjusted R-squared 0.039413 S.D. dependent var 1.788523
S.E. of regression 1.752924  Akaike info criterion 4.172765
Sum squared resid 46.09112 Schwarz criterion 4.421698
Log likelihood -36.72765 Hannan-Quinn criter. 4.221359
F-statistic 1.194893 Durbin-Watson stat 1.782458
Prob(F-statistic) 0.353282
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Lampiran 5 Uji Sobel :

X1
matarial |
Input: Test statistic: Std. Error: p-value:
a Sobel test:|0.10308166  |[3.74460394  [[0.91789816 |
b|0.10 Aroian test:|0.10205114  |(3.78241733  [(0.91871608 |
Sa|0.55 Goodman test:|0.10414405  ||3.70640478  [[0.91705503 |
Sbl 0.97 “ Reset all || Calculate ]
|
X2
Input: Test statistic: Std. Error: p-value:
a Sobel test:|-0.10304351  [0.09704638  |0.91792844 |
b Aroian test:|-0.09870168  |[0.1013154 [0.92137513 |
52003 |Goodman test:|-0.10801385 [[0.09258072  |[0.91398471 |
sp/0.97 | Resetall | Calculate |
X3
(slal - iuisini 1
Input: Test statistic: Std. Error: p-value:
a Sobel test:[0.10306574  |[0.26196872  |[0.9179108 |
b Aroian test:|0.10061268  |[0.26835583  [0.91985793 |
52006  |Goodman test:[0.10570744  |[0.25542195  |[0.91581448 |
sp|0.97 | Resetall | Calculate |
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