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 IHP SBSP INV INVPT1 
Mean 306.5846 14.09615 221727.1 193216.7 
Median 280.6500 13.62500 62313.50 51305.00 
Maximum 631.8000 19.00000 794012.0 794012.0 
Minimum 113.1000 12.00000 24825.00 17845.00 
Std. Dev. 176.6722 1.729273 271145.3 250570.8 
Skewness 0.500970 1.551089 1.094184 1.311755 
Kurtosis 1.818570 4.885489 2.560025 3.176217 

Jarque-Bera 2.599631 14.27679 5.397746 7.490017 
Probability 0.272582 0.000794 0.067281 0.023635 

Sum 7971.200 366.5000 5764905. 5023635. 
Sum Sq. 

Dev. 
780327.0 74.75962 1.84E+12 1.57E+12 

Observations 16 16 16 16 
 

 
Y               = 155398.8 + 0.481025 INVPt-1 + 669.2863 IHP – 18616.58 SBSP 
std. error     (132271.2)    ( 0.070258)           (144.8590)           (6497.432) 
z-Statistik    (1.174850)   ( 6.846499)           (4.620262)           (-2.865221) 

R2            =  0.848983 
F-tabel     =  2.71 
F-hitung  = 14.45593



 

INVPt-1 0.72  

IHP 0.79 Bebas 
SBSP 0.54 Multikolinearitas 

 

 

 
 
 
 
 
 
 
 

ARCH Test:  

F-statistic 1.588145 Probability 0.220228 

Obs*R-squared 1.614747 Probability 0.203826 

Test Equation: 
Dependent Variable: STD_RESID^2 
Method: Least Squares 
Date: 07/04/22   Time: 12:27 
Sample(adjusted): 2006 2021 

Included observations: 15 after adjusting endpoints 
 

Variable         Coefficient      Std. Error             t-Statistic                     Prob. 

C                   0.720583       0.384768             1.872773                  0.0739 
STD_RESID^2(-1)     0.252980       0.200743             1.260216                  0.2202 

R-squared                 0.064590   Mean dependent var                           0.951350 
Adjusted R-               0.023920   S.D. dependent var                              1.712609 
squared 
S.E. of regression     1.692003   Akaike info criterion                            3.966321 
Sum squared            65.84609   Schwarz criterion                                 4.063831 
Log likelihood         -47.57902   F-statistic                                               1.588145 
Durbin-Watson        1.982128   Prob(F-statistic)                                    0.220228 
stat 

 
 
 

Variabel                 R2                          Kesimpulan



 

 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

 

 

 

 

 

 

 

 



 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

 


