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LAMPIRAN 

1. Data Mentah Penelitian  

 

Periode Inflasi Suku Bunga Nilai Tukar 
Pertumbuhan 

Ekonomi 

Tahun Kuartal X1 X2 X3 Y 

2015 

1 1,09 7,5 13.084 4,71 

2 0,15 7,5 13.332 4,67 

3 0,28 7,5 14.657 4,37 

4 0,29 7,5 13.795 5,04 

2016 

1 0,44 7 13.276 4,92 

2 0,18 6,6 13.180 5,18 

3 0,31 5,5 12.998 5,02 

4 1,77 4,75 13.436 4,94 

2017 

1 1,13 4,75 13.321 5,01 

2 0,69 4,75 13.319 5,01 

3 0,68 4,25 13.492 5,06 

4 1,60 4,25 13.548 5,19 

2018 

1 1,43 4,5 13.756 5,06 

2 0,03 4,75 14.404 5,27 

3 1,09 5,5 14.929 5,17 

4 0,57 4 14.481 5,18 

2019 

1 0,12 6 14.244 5,07 

2 0,01 6 14.141 5,05 

3 0,29 3,5 14.174 5,02 

4 1,57 5 13.901 4,97 

2020 

1 0,36 3,75 16.367 2,97 

2 0,18 4 14.302 5,32 

3 0,85 4,5 14.918 5,05 

4 1,31 3,5 14.105 2,19 
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2021 

1 0,74 3,5 14.572 0,74 

2 1,30 3,5 14.496 7,07 

3 1,87 3,5 14.307 3,51 

4 2,74 3,5 14.269 5,02 

2022 

1 2,59 3,5 14.349 5,01 

2 4,09 2,8 14.848 5,44 

3 0,89 2,6 15.247 5,72 

4 0,90 3,5 15731 5,01 

 

2. Hasil Uji Normalitas 

 

0

2

4

6

8
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12

-1.25 -1.00 -0.75 -0.50 -0.25 0.00 0.25 0.50 0.75 1.00

Series: Residuals

Sample 2015Q1 2022Q4

Observations 32

Mean       3.16e-16

Median   0.052707

Maximum  0.935814

Minimum -1.180466

Std. Dev.   0.453935

Skewness  -0.833971

Kurtosis   3.965358

Jarque-Bera  4.951932

Probability  0.084082


 

 

3. Hasil  Uji Multikonenieritas 

Variance Inflation Factors  

Date: 07/30/23   Time: 19:25  

Sample: 2015Q1 2022Q4  

Included observations: 32  

    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 

    
    C  417.7216  58593.06  NA 

LOGX1  0.009092  4.356478  1.100905 

LOGX2  0.145562  52.98498  1.276544 

LOGX3  4.477695  57273.17  1.321632 
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4. Hasil Uji Autokorelasi 

     
     R-squared 0.670015     Mean dependent var 1.337193 

Adjusted R-squared 0.236285     S.D. dependent var 0.586279 

S.E. of regression 0.477634     Akaike info criterion 1.476525 

Sum squared resid 6.387763     Schwarz criterion 1.659742 

Log likelihood -19.62440     Hannan-Quinn criter. 1.537257 

F-statistic 6.235593     Durbin-Watson stat 1.469409 

Prob(F-statistic) 0.002225    

     
 

5. Hasil Uji Heteroskedastisitas 

Heteroskedasticity Test: White  

     
     F-statistic 2.565727     Prob. F(8,23) 0.0367 

Obs*R-squared 15.09049     Prob. Chi-Square(8) 0.0474 

Scaled explained SS 17.13036     Prob. Chi-Square(8) 0.0288 

     
      

6. Hasil Uji Regresi Lenier Berganda 

Dependent Variable: LOGY   
Method: Least Squares   
Date: 07/30/23   Time: 19:22   
Sample: 2015Q1 2022Q4   
Included observations: 32   

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 8.611787 20.43824 0.421357 0.6767 

LOGX1 0.284750 0.095351 2.986334 0.0058 
LOGX2 0.692214 0.381526 1.814332 0.0804 
LOGX3 -0.829523 2.116056 -0.392014 0.6980 

     
     R-squared 0.670015     Mean dependent var 1.337193 

Adjusted R-squared 0.236285     S.D. dependent var 0.586279 
S.E. of regression 0.477634     Akaike info criterion 1.476525 
Sum squared resid 6.387763     Schwarz criterion 1.659742 
Log likelihood -19.62440     Hannan-Quinn criter. 1.537257 
F-statistic 6.235593     Durbin-Watson stat 1.469409 
Prob(F-statistic) 0.002225    
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7. Hasil Uji Koefisien Determinasi (𝑹𝟐) 

  
  R-squared 0.670015 

Adjusted R-squared 0.236285 

 

8. Hasil Uji Simultan (F) 

F-statistic 6.235593 

Prob(F-statistic) 0.002225 

  
   

9. Hasil Uji Parsial (T) 

Dependent Variable: LOGY   

Method: Least Squares   

Date: 07/30/23   Time: 19:22   

Sample: 2015Q1 2022Q4   

Included observations: 32   

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 8.611787 20.43824 0.421357 0.6767 

LOGX1 0.284750 0.095351 2.986334 0.0058 

LOGX2 0.692214 0.381526 1.814332 0.0804 

LOGX3 -0.829523 2.116056 -0.392014 0.6980 
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