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Data Linier

abs Y X1 X2 X3 X4
{ jutaan ) ( Jutaaan ) {%) ({ Jutaan )

1985 69443032 10123236 1950000 3959438, £.000000
19886 79322044 1.18E+08 18.20000 3785801, 0.000000
1987 80132432 1.36E+(08 18.00000 3899325, 0.000000
1988 95108642 1.58E+08 1970000 3828689. 0.000000
1989 1.20E+08 1.71E+08 19.30000 3818601, £.000000
1990 1.26E+08 2.01E+08 19.20000 3880680. 0.000000
1991 1.30E+08 2.21E+08 19 28000 3857807 0.000000
1992 1.29€+08 2.28E+08 19.21000 3607777. 0.000000
1993 1.32E+08 2.79E+08 17 06000 4058028 0.000000
1994 1.39E+08 3.11E+08 14 96000 4357906. 0.000000
1995 1.51E+08 3.46E+08 15.75000 4741903, 0.000000
1996 1. 77E+08 3.82E+08 16.42000 5111563 0.000000
1987 1.82E+08 4.53E+08 17.34000 5286367. 1.000000
1998 1.47E+08 2.04E+08 23.16000 4885777, 1.000000
1999 1.41E+08 2 01E+08 17.80000 4824445, 1.000000
2000 2 B5E+08 3.85E+08 17.40000 5017709, 1.000000
2001 3.14E+08 6.49E+08 16.80000 5182544 1.000000
2002 4 44E+08 8.59E+08 17 02000 8357669, 1.000000



Regresi Awal

Dependent Vanabie: Y
Method: Least Squares
Date: 10/02/04 Time: 20:48
Sample: 1985 2002
Included observations: 18

Vanable Coefficient  Std. Emmor  t-Statistic Prob.
C 1.36E+08 91213654 1493122 0.1593
X1 0430034 0.056886 7.559548 0.0000
X2 -789.3964 9186.318 -0.085932 0.9328
X3 -26.61022 2423024 -1.098224 0.2920
X4 54430285 23643826 2.302093 0.0385
R-squared 0.925687 Mean dependeant var 1.63E+08
Adjusted R-squared 0902821 S5.D. dependent var 84714703
S.E. of regression 29525870  Akaike info criterion 37 46955
Sum squared resid 1.13E+16  Schwarz criterion 37.71689
Log likelihood «332.2261 F-statistic 40.48391
Durbin-Watson stat 2.237966 Prob{F-statistic) 0.000000
Date: 10/02/04 Time: 21:19
Sample: 1985 2002
Included observations: 18
Autocorreiation Partial AC  PAC Q-Stat Prob
Correlation
R B | 10136 0.136 03902 0.532
e S | 2 0097 -0.118 06029 0.740
I B 3 0467 0.451 58327 0120
1 . 1 4 0059 0.056 59221 0.205
| -1 1 5 0050 0.021 59917 0.307
1 . i I 6 -0.066 -0.365 6.1236 0.409
1 . B 7 -0.072 0171 62910 0.506
‘1 .1 R 8 0083 -0.162 65385 0.587
“1 . R 9 0111 0,095 7.0352 0.633
1] N 10 -0.114 0.032 76245 0.665
1 .1 . 11 -0.116 -0.062 83135 0.685
A | . 12 0.016 -0.03¢ 83296 0.759




Maultikolinieritas
Dependent Variable: X1
Method: Least Squares
Date: 10/02/04 Time: 20:50
Sample: 1985 2002
included observations: 18

Variable Coefficient Std. Error  t-Statistic Prob.

c -8.42E+08 3.65E+08 -2.310277 0.0366

X2 21489.48 4277504 0.502384 0.6232

A3 254 2600 91.33081 2.783945 0.0146

X4 -13358864 1.11E+08 -0.120323 0.9059
R-squared 0612405 Mean dependent var 2.95E+08
Adjusted R-squared 0529349 S.D. dependent var 2.02E+08
S.E. of regression 1.39E+08 Akaike info criterion 40.52691
Sum squared resid 269E+17  Schwarz criterion 40.72477
Log likelihood -360.7422 F-statistic 7.373386
Durbin-Watson stat 0.562487 Prob(F-statistic) 0.003355

Dependent Variable: X2
Method: Least Squares
Date: 10/02/04 Time: 20:51
Sample: 1985 2002
Included observations: 18

Variable Coefficient  Std. Error  -Statistic Prob.

C -876.2118  2643.363 -0.331476 0.7452

X1 8.24E-07 1.B4E-06 0502384 0.6232

X3 0.000402 0.000697 0576872 05732

X4 -228.7038 6851582 -0.333797 0.7435
R-squared 0.141893 Mean dependent var 1060.222
Adjusted R-squared -0.041987 S.D. dependent var 841.5232
S.E. of regression 859.0080 Akaike info criterion 16.64266
Sum squared resid 10330526 Schwarz criterion 16.74042
Log likelihood -144 8831 F-statistic 0.771662

Durbin-Watson stat 1569660 Prob(F-statistic) 0.528859

- = =




Dependent Variabie: X3

Method: Least Sguares

Date: 10/02/04 Time: 20:52

Sample: 1855 2002

Included observations: 18

Variable Coefficient Std. Error  t-Statistic Prob.
C 3720492, 1533127 2426734  0.0000
X1 0.001401 0000503 2783845 0.0146
X2 57.76046 100.4425 0.676872 0.5732
X4 6203707 2013034 3.081770 0.0081
R-squared 0.768099 Mean dependent var 4402335.
Adjusted R-squared 0.718406 S.D. dependent var 613718.6
S.E. of regression 3256725 Akaike info criterion 28.41830
Sum squared resid 148E+12 Schwarz criterion 2861616
L og likelihood -251.7647  F-statistic 15.45687
Durbin-Watson stat 0.811637  Prob{F-statistic) 0.000101
Dependent Variable: X4
Method: Least Squares
Date: 10/02/04 Time: 20:52
Sample: 1985 2002
Included observations: 18
Variabie Coecfficient Std. Emor  t-Statistic Prob.
C 2475462 (0790790 -3.130368 0.0074
X1 -7.73E-11 6.43E-10 0120323 0.9059
x2 -3.45E-05 0000103 -0.333797 0.7435
X3 6.52E-07 2. 11EO7 3.081770  0.0081
R-squared 0610139 Mean dependent var 0.333333
Adjusted R-squared 0.5626597 S.D. dependent var 0.485071
S.E. of regression 0.333780  Akaike info criterion 0.836279
Sum squared resid 1.558445 Schwarz criterion 1.034140
Log likelihood -3526515 F-statistic 7.303407
Durbin-Watson stat 0.842337 Prob{F-statistic) 0.003490




Uji Heteroskedasitas

Dependent Variable: U2

Method: Least Squares

Date: 10/02/04 Time: 21:02

Sampie: 1985 2002

included observations: 18

Variable Coefficient Std. Error  t-Statistic Prob.

C -2 49E+15 3.58E+15 -0.694857 0.4995

x1 -1714032. 2239274, -0.765441 0.4577

X2 2.27E+11 382E+11 0.628738 0.5404

X3 8 97E+08 954E+08 0.730798 0.4779

X4 961E+14  931E+14 1.032344 0.3207
R-squared 0.323978 Mean dependent var  8.30E+14
Adjusted R-squared 0.115971 S.D. dependent var 1.24E+15
S.E. of regression 1.16E+15  Akake info criterion 72.44829
Sum squared resid 1.76E+31 Schwarz chiterion 7269362
Log likelihood -647.0166  F-statistic 1.557534
Durbin-Watson stat 2.695846 Prob{F-statistic) 0.243740




