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LAMPIRAN 

 

1. Tabulasi data  
 

Tahun Quartal 
Utang Kurs 

Tahun Quartal 
PDB 

(miliar 
USD) 

(ribu 
Rupiah) (MiliarRp) 

2009 Q1 449.71 11,633.00 2008 Q1 469.62 
  Q2 460.21 10,276.00   Q2 483.64 
  Q3 483.53 9,729.00   Q3 502.63 
  Q4 519.15 9,447.00   Q4 483.73 

2010 Q1 537.84 9,161.00 2009 Q1 1,528.06 
  Q2 549.52 9,128.00   Q2 1,540.68 
  Q3 573.58 8,969.00   Q3 1.561.64 
  Q4 600.59 9,036.00   Q4 1,548.48 

2011 Q1 615.24 8,753.00 2010 Q1 1,642.36 
  Q2 661.13 8,640.00   Q2 1,709.13 
  Q3 682.41 8,867.00   Q3 1,775.11 
  Q4 670.82 9,206.00   Q4 1,737.53 

2012 Q1 689.72 9,226.00 2011 Q1 1,748.73 
  Q2 711.96 9,527.00   Q2 1,816.27 
  Q3 726.91 9,636.00   Q3 1,881.85 
  Q4 625.36 9,718.00   Q4 1,840.79 

2013 Q1 758.64 9,768.00 2012 Q1 1,855.58 
  Q2 773.91 9,979.00   Q2 1,929.02 
  Q3 777.39 11,671.00   Q3 1,993.63 
  Q4 791.75 12,250.00   Q4 1,948.85 

2014 Q1 821.05 11,461.00 2013 Q1 1,958.40 
  Q2 849.96 12,029.00   Q2 2,036.82 
  Q3 878.83 12,273.00   Q3 2,103.60 
  Q4 885.13 12,502.00   Q4 2,057.69 

2015 Q1 901.57 13,149.00 2014 Q1 2,058.58 
  Q2 907.35 13,399.00   Q2 2,137.39 
  Q3 910.81 14,730.00   Q3 2,207.34 
  Q4 917.12 13,864.00   Q4 2,161.55 

2016 Q1 939.34 13,342.00 2015 Q1 2,158.04 
  Q2 959.85 13,246.00   Q2 2,238.70 
  Q3 972.44 13,063.00   Q3 2,312.84 
  Q4 961.09 13,503.00   Q4 2,272.90 
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2017 Q1 979.83 13,388.00 2016 Q1 2,264.72 
  Q2 1,003.72 13,386.00   Q2 2,355.45 
  Q3 1,029.82 13,559.00   Q3 2,429.26 
  Q4 1,043.83 13,616.00   Q4 2,385.19 

2018 Q1 1,074.23 13,825.00 2017 Q1 2,378.10 
  Q2 1,073.57 14,476.00   Q2 2,473.43 
  Q3 1,079.01 15,004.00   Q3 2,552.30 
  Q4 1,104.14 14,553.00   Q4 2,508.87 

 

 

2. Hasil Regresi Linier Berganda 
 

 
Dependent Variable: UTANG   
Method: Least Squares   
Date: 02/11/20   Time: 03:41   
Sample: 2009Q1 2018Q4   
Included observations: 40   

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -109.0514 40.02420 -2.724635 0.0098 

PDB 0.206156 0.017020 12.11229 0.0000 
KURS 0.045017 0.004461 10.09093 0.0000 

     
     R-squared 0.949754     Mean dependent var 798.8015 

Adjusted R-squared 0.947038     S.D. dependent var 193.0646 
S.E. of regression 44.43075     Akaike info criterion 10.49778 
Sum squared resid 73041.37     Schwarz criterion 10.62444 
Log likelihood -206.9556     Hannan-Quinn criter. 10.54358 
F-statistic 349.6905     Durbin-Watson stat 1.422003 
Prob(F-statistic) 0.000000    
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3. Uji Asumsi Klasik 
a. Uji Normalitas 
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Series: Residuals
Sample 2009Q1 2018Q4
Observations 40

Mean      -4.51e-14
Median   7.206209
Maximum  103.1998
Minimum -98.29820
Std. Dev.   43.27650
Skewness  -0.334336
Kurtosis   3.029762

Jarque-Bera  0.746682
Probability  0.688431

 

 

b. Uji Heteroskedastisitas 
 

Heteroskedasticity Test: Glejser  
     
     F-statistic 2.068483     Prob. F(2,37) 0.1407 

Obs*R-squared 4.022626     Prob. Chi-Square(2) 0.1338 
Scaled explained SS 4.093077     Prob. Chi-Square(2) 0.1292 

     
          

Test Equation:    
Dependent Variable: ARESID   
Method: Least Squares   
Date: 02/11/20   Time: 03:43   
Sample: 2009Q1 2018Q4   
Included observations: 40   

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 48.21440 23.99868 2.009044 0.0519 

PDB -0.019448 0.010205 -1.905612 0.0645 
KURS 0.001847 0.002675 0.690580 0.4941 

     
     R-squared 0.100566     Mean dependent var 33.10778 

Adjusted R-squared 0.051948     S.D. dependent var 27.36100 
S.E. of regression 26.64086     Akaike info criterion 9.474808 
Sum squared resid 26260.21     Schwarz criterion 9.601474 
Log likelihood -186.4962     Hannan-Quinn criter. 9.520606 
F-statistic 2.068483     Durbin-Watson stat 1.239945 
Prob(F-statistic) 0.140746    
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c. Uji Autokorelasi 

 
Breusch-Godfrey Serial Correlation LM Test:  

     
     F-statistic 2.329509     Prob. F(2,35) 0.1123 

Obs*R-squared 4.699076     Prob. Chi-Square(2) 0.0954 
     
          

Test Equation:    
Dependent Variable: RESID   
Method: Least Squares   
Date: 02/11/20   Time: 03:43   
Sample: 2009Q1 2018Q4   
Included observations: 40   
Presample missing value lagged residuals set to zero. 

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -4.267528 39.10943 -0.109118 0.9137 

PDB -0.000825 0.016556 -0.049853 0.9605 
KURS 0.000517 0.004318 0.119612 0.9055 

RESID(-1) 0.321445 0.167125 1.923381 0.0626 
RESID(-2) -0.242471 0.168986 -1.434858 0.1602 

     
     R-squared 0.117477     Mean dependent var -4.51E-14 

Adjusted R-squared 0.016617     S.D. dependent var 43.27650 
S.E. of regression 42.91543     Akaike info criterion 10.47281 
Sum squared resid 64460.70     Schwarz criterion 10.68392 
Log likelihood -204.4562     Hannan-Quinn criter. 10.54914 
F-statistic 1.164755     Durbin-Watson stat 1.904963 
Prob(F-statistic) 0.343035    

     
      
 

d. Uji Multikorelasi 
 

Variance Inflation Factors  
Date: 02/11/20   Time: 03:44  
Sample: 2009Q1 2018Q4  
Included observations: 40  

    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 
    
    C  1601.937  32.45923  NA 

PDB  0.000290  22.38282  1.719750 
KURS  1.99E-05  55.74630  1.719750 
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Tabel Durbin Watson 
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Tabel F 
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Tabel t 
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