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obs
1986
1987
1988
1989
1890
1991
1692
1993
1994
1905
1996
1997
1998
1999
2000
2001
2002

Y
13968.00
18907 .00
24986.00
34013.00
54241.00
57552.00
6561900
74710.00
90990.00
123432 §
162661.0
2063950
406798 0
3870710
390543.0
446198.0
447480.0

Keterangan :

v
X
X2
X3
Y{-1}

= Deposito berjangka Bank Umum (miliar rupiah)

Xi
204936.0
2144245
2792198
246388 3
263639 .5
282169.1
299832 9
3172232
3719713
441148.0
5182958
4177830
348409 5
357207 4
3725432
304291 9
404522 7

DATA OBSERVASI

X>
14 58000
| 7.54000
18.07000
17.27000
20.99000
21.89000
16. 72000
11.79000
14.27000
1715000
17.03000
23.92000
49 23000
12 95000
13.24000
17.24000
13.63000

X3
40802 .00
48202.00
63284.00
93024.00
132623.0
1532390
[BO148.0
2139590
248061.0
308618.0
387477 .0
5288750
7634280
789356.0
984500.0
1039925,
1059816,

= Pendapatan nasional/ GNP (miliar rupiah)

= Suku bunga deposito 3 bulan (%)

= Total aktiva bank umum-(miliar rupiah)
= Jumlah kantor bank umum
= Deposito berjangka periode sebelumnya (miliar rupiah)
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X4
1521.000

1622.000
1728.000
2578.000
3563.000
4247 000
4402.000
4613.000
4888.000
5288.000
5919.000
6308.000
7532.000
7016.000
6397.000
6657.000
6886.000

Y(-1)

13968.00
18907.00
24986 .00
34013.00
54241.00
57552.00
65619.00
74710.00
909%0.00
123432.0
162661.0
206395.0
406798.0
387071.0
390543.0
446198.0



HASIL REGRESI

Dependent Variable: Y
Method: Least Squares
Date: 03/26/04 Time: 20:42
Sample(adjusted): 1987 2002

Included observations: 16 aficr adjusting endpoints

Variable Coefficient Std. Error  t-Statistic Prob.

C -8342696 24901.68 -3.350254 0.0074

X, 0.050744  0.096681 0.524860 0ol

X; 3960.887 8152230 4858655 0.0007

Xz 0184948 0.069239 2671153 0.0234

Xy 0338130 6442915 0.052481 0.9592

Yo, 0597312 0.165893 3600584  0.0048
R-squared 0995167 Mean dependent var 186974 8
Adjusted R-squared ~ 0.992750 S.D. dependent var 167065.5
S.E. of regression 14224 88  Akaike info criterion  22.24337
Sum squared resid 2.02EH09 Schwarz criterion 22.53309
Log likelthood -171.9470  F-statistic 411 8065
Durbin-Watson stat ) 2361907  Prob(F-statistic) 0.000000
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HETEROSKEDASTISITAS

White Heteroskedasticity Test:

F-statistic 0.87769%  Probability 0.599209
Obs*R-squared 10.19322  Probability 0423709
Test Equation:
Dependent Variable: RESID™2
Method: 1.east Squares
Date: 05/05/04 Time: 03:46
Sample: 1987 2002
Included observations: 16
Variable Cocfficient Std. Error  (-Statistic Prob.
C -L26EH08 221109 -0.057161 0.9566
Xt -2044.844 1377092 -0.148490 0.8878
X172 -0.000958 0.015722 -0.060949 0.9538
X2 64320380 36372253  1.76839] 0.1372
x2"2 -1498387. 7823092 -1.915339 0.1136
X3 -2453.627 6070642 -0.404179 0.7028
X372 0.001903  0.003453 0.551189 0.6052
X4 -60229.29 3123858 -0.192804 0 8547
X4"2 4125884 5621393 0.73396] 0.4959
Y(-1) 4904951  13721.18 0.357473 0.7353
Y{-1y2 -0.013941  0.019361 -0.720057 0.5037
R-squared 0.637076  Mean dependent var  1.26E+08
Adjusted R-squared  -0.088772  S.D._ dependent var 1.67E+08
$.E. of regression 1.73E+08  Akaike info criterion  41.00613
Sum squared resid 1.32E+17  Schwarz criterion 41.53729
Log liketihood -317.0491  F-statistic 0.877699
Purbin-Watson stat ~ 3491597  Prob(F-statistic) 0.599200
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AUTOKORELASI

Breusch-Godfrey Serial Corretation LM Test:

I-statistic 0.803836  Probability 0.393298
Obs*R-squared 1311872 Probability (0.252056
Test Equation:
Dependent Variable; RESID
Method: Least Squares
Date: 05/03/04 Time: 10:25
Variable Coefficient  Std. Error  t-Statistic Prob.
C -3485812 2544832 -0.136976 0.8941
X1 0.038406 0106626  0.360195 0.7270
X2 -48.54081 8251166 -0.058829 0.9544
X3 -0.019582  0.073260 -0.267298 0.7953
X4 -1.801T713 6.810293 -0.264557 07973
Y-] 0.056265 0.178912 0.314483 0.7603
RESID(-1} -0.403976  0.450579 -0.896569 0.3933
R-squared 0.081992  Mean dependent var 3 42E-11
Adjusted R-squared  -0.530013  S.D. dependent var 11614.57
S.E. of regression 14366.49  Akaike info criterion  22.28282
Sum squared resid [.86E+09  Schwarz criterion 22.62083
Log likelihood -171.2626  F-statistic 0.133973
Durbin-Watson stat 1979113 Prob(F-statistic) 0.988150
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MULTIKOLINEARITAS

Dependent Variable: X,
Method: L.east Squares

Date: 03/26/04 Time: 20:52
Sample: 1986 2002
Included obscrvations: 17

Vartable Coefticient  Std. Error  t-Statistic Prob.
C 331707.1 5433714 6104610 (.0000
X; 141.6844  2660.179 0.053261 0.9582
R-squared 0.00018%  Mean dependent var 3343533
Adjusted R-squared  -0.066465  S.D. dependent var 8783568
S.E. of regression 90707.72  Akaike info criterion 2577880
Sum squared resid 1.23E+11  Schwarz criterion 2587683
Log likelthood -217.1198  F-statistic 0.002837
Durbin-Watson stat 0.26041 I Prob(F-statistic) 0958227
Dependent Variable: X,
Method: Least Squares
Date: 03/26/04 Time: 20:53
Sample: 1986 2002
Included observations: 17
Variable Coefficient  Std. Emror  {-Statistic Prob.
C 2762490  27073.49 10.20367 0.0000
X3 0.140402  (0.049418 2841120 0.0124
R-squared 0.349860 Mean dependent var 3343533
Adjusted R-squared  0.306518  $.D. dependent var 87835.68
S.E. of regression 7314568  Akaike info criterion  25.34842
Sum squared resid 8.03E+10  Schwarz criterion 25.44645
Loyg likelihood -213.4616  F-statistic 8.071963
Durbin-Watson stat 0461717 Prob(F-statistic) ~ 0.012387
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Dependeni Variable: X
Method: Least Squares
Date: 03/26/04 Time: 20:53

Sample: 1986 2002

Included observations: 17

Vanable Coefficient_ Std. Error  t-Statistic Prob.
C 165672.8 34902.79 4.746691 0.0003
X 3533012 6.774435 5215213 0.000]
R-squared 0.644537  Mean dependent var 3343533
Adjusted R-squared  0.620839  S.D. dependent var 8783568
S.E. of regression 54085.73  Akaike info criterion 24.74466
Sumn squared resid 4.39E+10  Schwarz criterion 24 84268
Log likelihood -208.3296  F-statistic 27.19845
Durbin-Watson stat ~ 0.843018  Prob(F-statistic) 0.000105
Dependent Variable: X,
Method: Least Squares
Date: 03/26/04 Time: 20:54
Sample(adjusted); 1987 2002
Included observations: 16 after adjusting endpoints
Variable Cocfiicient Std. Error  t-Statistic Prob.
C 3010176  27590.70 1091011 0.0000
Y 0.25909 0.125124  2.070713 0.0574
R-squared 0.234464  Mean dcpendent var 3424419
Adjusted R-squared ~ 0.179783  S.D. dependent var 83923 00
S.E. of regression 7600555  Akaike info criterion 2543147
Sum squared resid 8 09F+10  Schwarz criterion 25.52804
Log likelthood -201.4518  F-statistic 4287852
Durbin-Watson stat ~ 0.426879  Prob(F-statistic) 0.057352
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Dependent Variable: X
Method: Least Squares
Date: 03/26/04 Time: 20:55
Samplc: 1986 2002

[ncluded observations: 7

Variable Coefficiemt  Std. Error  t-Statistic Prob.
C 17.58902 3.237402 5.433067 0.0001
X3 2.63E-06 591E-06 0444912 0.6627
R-squared 0.013025 Mean dependent var 1867706
Adjusted R-squared  -0.052774 S.D. dependent var 8 524589
S.E. ol regression 8.746634  Akaike info criterion 7.285346
Swuin squared resid [147.554  Schwarz criterion 7.383371
Log likelihood -59.92544  F-statistic 0.197947
Durbin-Watson stat 1.822208  Prob(F-statistic) 0.662736
Dependent Variable: X,
Method: Least Squares
Date: 03/26/04 Time: 20:55
Sample: 1986 2002
Included observations: 17
Variable Cocfficient  Std. Error  t-Statistic Prob.
C [3.18679 5471718 2.409991 0.0292
X 0.001150 0001062 1.082772 0.2960
R-squared 0.072494  Mean dependent var 18.67706
Adjusted R-squared ~ 0.0(0660  S.D. dependent var 8.524589
S.E. of regression 8479032  Akaike info criterion 7.223200
Sum squared resid 1078410  Schwarz criterion 7.321226
Log likelihood -59.39720  F-statistic 1.172394
Durbin-Watson stat ~ 1.855334  Probi F-statistic) 0.296009




Dependent Variable: X
Method: Least Squares
Date: 03726/04 Time: 20:56
Sample(adjusted): 1987 2002

(ncluded observations: 16 after adjusting endpoints

Vanable Coefticient  Std. Eror  (-Statistic Prob.
C 1970845 3270228 6.026630 0.0000
Yo, ~1.85E-06 1 48E-05 -0.32699! 0.7485
R-squared 0.007579  Mean dependent var 1893313
Adjusted R-squared  -0.063308  S.D. dependent var 8.736371
S.E. of regression 9.008068  Akaike imfo criterion 7.350720
Sum squared resid 1136.185  Schwarz criterion T.447294
Log likelihood -56.80576  F-statistic 0.106923
Durbin-Watson stat 1.810599  Prob(F-statistic) ) 0.748512
Dependent Variable: X
Method: Least Squares
Date: 03/26/04 Time: 20:56
Sample: 1986 20032
Included observations: 17
Variable Coefficient Std. Crror  t-Statistic Prob.
C -3414854  128581.3 -2.655793 0.0180
Xy 158.2035  24.95691 6.339068 0.0000
R-squared 0.728181  Mean dependent var 4138434
Adjusted R-squared ~ 0.710060  S.D. dependent var 3700378
S.E. of r¢gression 1992509  Akaike info criterion 2735265
Sum squared resid 596E+11  Schwarz criterion 27 45067
Log likelihood -230.4975  F-statistic 40.18378
Durbin-Watson stat _ 0.232996  Prob{F-statistic) 0.000013

93



Dependent Variable: X;
Method: Least Squares
Date: 03/26/04 Time: 2057
Sample(adjusted): 1987 2002

Included observations: |6 after adjusting endpoints

Variable Coefficient  Std. Error  t-Statistic Prob.
C 7215993 3350271  2.148083 0.0497
Y1 2282949  0.152343  14.98557 0.0000
R-squared 0.941316  Mean dependent var 4371584
Adjusted R-squared  0.937125  S.D. dependent var 369052.0
S.E. of regression 9253959  Akaike info criterion 2582513
Sum squared resid L.20E+11  Schwarz criterion 2592170
Log likelthood -204.60010  F-statistic 2245675
Durbin-Watson stat 2345184 Prob(F-statistic) ) 0.000000
Dependent Variable: X,
Method: Least Squares
Date: 03/26/04 Time: 20:57
Sample(adjusted): [987 2002
Included observations: 16 after adjusting endpoints
Variable Coeffictent Std. Error  t-Statistic Prob,
C 3481.165 4356495  7.990747 0.0000
Y, 0.009361 0.001976 4.737961 0.0003
R-squared 0.615894  Mean dependent var 4977.750
Adjusted R-squared  0.588458  S.D. dependent var 1870.737
S.E. of regression 1200.107  Akaike info criterion 17.13468
Sum squared resid 20163579 Schwarz criterion 17.23125
Log likelihood -135.0774  F-statistic 22.44827
Durbin-Watson stat  0.428364  Proby(F-statistic) 0.600318
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