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LAMPIRAN

Lampiran 1 : Hasil least Square

Dependent Variable: LOGY
Method: Least Squares
Date: 06/13/23 Time: 11:53
Sample: 2013Q1 2022Q4
Included observations: 40

Variable Coefficient Std. Error t-Statistic Prob.
C -21.09326 2.106254 -10.01458 0.0000
LOGX1 1.347386 0.403045 3.343020 0.0020
LOGX2 0.998529 0.384478 2.597105 0.0138
LOGX3 0.175395 0.059505 2.947581 0.0058
LOGX4 1.295484 0.370460 3.496962 0.0013
LOGX5 1.544135 0.666733 2.315973 0.0267
R-squared 0.962792 Mean dependent var 3.621695
Adjusted R-squared 0.957321 S.D. dependent var 0.202850
S.E. of regression 0.041907 Akaike info criterion -3.369264
Sum squared resid 0.059710 Schwarz criterion -3.115932
Log likelihood 73.38527 Hannan-Quinn criter. -3.277667
F-statistic 175.9585 Durbin-Watson stat 1.350300
Prob(F-statistic) 0.000000

Lampiran 2 : Hasil Normality Test
14

Series: Residuals
12 | Sample 2013Q1 2022Q4
Observations 40

10

Mean -5.76e-16
8 | Median -0.003994

Maximum 0.105626
6| Minimum -0.110532

Std. Dev. 0.039128
4 Skewness 0.077509

Kurtosis 4.198413
2

Jarque-Bera  2.433706
ol [ 1] |Probabiity  0.296161

T
-0.10 -0.05 0.00 0.05 0.10



Lampiran 3 : Hasil Heterokesaticity test

Heteroskedasticity Test: Breusch-Pagan-Godfrey

89

F-statistic 1.018785 Prob. F(5,34) 0.4220

Obs*R-squared 5.211986 Prob. Chi-Square(5) 0.3906

Scaled explained SS 6.022068 Prob. Chi-Square(5) 0.3041

Test Equation:

Dependent Variable: RESID*2

Method: Least Squares

Date: 06/13/23 Time: 11:57

Sample: 2013Q1 2022Q4

Included observations: 40
Variable Coefficient Std. Error t-Statistic Prob.

C 0.035508 0.135724 0.261623 0.7952

LOGX1 0.007951 0.025972 0.306145 0.7614
LOGX2 -0.040034 0.024775 -1.615881 0.1154
LOGX3 0.005188 0.003834 1.353032 0.1850
LOGX4 0.015399 0.023872 0.645081 0.5232
LOGX5 0.003490 0.042963 0.081222 0.9357

R-squared 0.130300 Mean dependent var 0.001493

Adjusted R-squared 0.002403 S.D. dependent var 0.002704

S.E. of regression 0.002700 Akaike info criterion -8.853356

Sum squared resid 0.000248 Schwarz criterion -8.600024

Log likelihood 183.0671 Hannan-Quinn criter. -8.761759

F-statistic 1.018785 Durbin-Watson stat 1.368050

Prob(F-statistic) 0.421994

Lampiran 4 : Hasil Multikolinearity

Variance Inflation Factors
Date: 06/13/23 Time: 11:58
Sample: 2013Q1 2022Q4
Included observations: 40

Coefficient Uncentered Centered

Variable Variance VIF VIF

C 4.436307 101045.2 NA
LOGX1 0.162445 77197.83 2.247558
LOGX2 0.147823 70134.38 5.105939
LOGX3 0.003541 1769.971 2.638944
LOGX4 0.137240 68308.06 7.942851
LOGX5 0.444533 215690.5 9.960203




Lampiran 5 : Tabel Chu Square

DF ALFA

0,005 0,010 0,025 0,050 0,100 0,250

1 7,879 6,635 5,024 3,841 2,706 1,323
2 10,597 9,210 7,378 5,991 4,605 2,773
3 12,838 11,345 9,348 7,815 6,251 4,108
4 14,860 13,277 11,143 9,488 7,779 5,385
5 16,750 15,086 12,833 11,070 9,236 6,626
6 18,548 16,812 14,4495 12,592 10,645 7,841
7 20,278 18,475 16,013 14,067 12,017 9,037
8 21,955 20,090 17,535 15,507 13,362 10,219
9 23,589 21,666 19,023 16,919 14,684 11,389
10 25,188 23,209 20,483 18,307 15,987 12,549
11 26,757 24,725 21,920 19,675 17,275 13,701
12 28,300 26,217 23,337 21,026 18,549 14,845
13 29,819 27,688 24,736 22,362 19,812 15,984
14 31,319 29,141 26,119 23,685 21,064 17,117
15 32,801 30,578 27,488 24,996 22,307 18,245
16 34,267 32,000 28,845 26,296 23,542 19,369
17 2A5.71R 22 409 N 191 27 SR7 24 7RG 20 429




