Lampiran 3
StatistikDeskriptifdanPengujianNormalitas

	
	
	
	

	
	INFL?
	KURS?
	SBI?
	RI?

	 Mean
	 5.636000
	 11.37540
	 0.069000
	 0.308250

	 Median
	 4.300000
	 12.12800
	 0.075000
	 0.015000

	 Maximum
	 8.380000
	 13.72600
	 0.077500
	 10.10000

	 Minimum
	 3.350000
	 9.023000
	 0.057500
	-0.960000

	 Std. Dev.
	 2.266682
	 1.783476
	 0.008509
	 1.279428

	 Skewness
	 0.354425
	-0.143221
	-0.398205
	 5.871482

	 Kurtosis
	 1.195418
	 1.458238
	 1.246540
	 44.41391

	
	
	
	
	

	 Jarque-Bera
	 6.529942
	 3.196931
	 2.362971
	 6176.696

	 Probability
	 0.051902
	 0.116598
	 0.102067
	 0.000000

	
	
	
	
	

	 Sum
	 450.8800
	 910.0320
	 5.520000
	 24.66000

	 Sum Sq. Dev.
	 405.8899
	 251.2821
	 0.005720
	 129.3180

	
	
	
	
	

	 Observations
	80
	80
	80
	80

	 Cross sections
	16
	16
	16
	16




PengujianNormalitas Setelah di Normalkan


	
	INFL?
	KURS?
	SBI?
	RI?

	 Mean
	 5.636000
	 11.37540
	 0.069000
	 0.083175

	 Median
	 4.300000
	 12.12800
	 0.075000
	 0.015000

	 Maximum
	 8.380000
	 13.72600
	 0.077500
	 1.320000

	 Minimum
	 3.350000
	 9.023000
	 0.057500
	-0.960000

	 Std. Dev.
	 2.266682
	 1.783476
	 0.008509
	 0.422099

	 Skewness
	 0.354425
	-0.143221
	-0.398205
	 0.478853

	 Kurtosis
	 1.195418
	 1.458238
	 1.246540
	 3.721880

	
	
	
	
	

	 Jarque-Bera
	 6.529942
	 3.196931
	 2.362971
	 4.794372

	 Probability
	 0.051902
	 0.116598
	 0.102067
	 0.090974

	
	
	
	
	


	 Sum
	 450.8800
	 910.0320
	 5.520000
	 6.654000

	 Sum Sq. Dev.
	 405.8899
	 251.2821
	 0.005720
	 14.07521

	
	
	
	
	

	 Observations
	80
	80
	80
	80

	 Cross sections
	16
	16
	16
	16














PengujianNormalitasResdiual





Lampiran 4
HasilPengujianAsumsiKlasik

PengujianHeteroskedastisitas


	Heteroskedasticity Test: White
	

	
	
	
	
	

	
	
	
	
	

	F-statistic
	1.076048
	    Prob. F(4,75)
	0.3744

	Obs*R-squared
	4.341955
	    Prob. Chi-Square(4)
	0.3617

	Scaled explained SS
	5.774719
	    Prob. Chi-Square(4)
	0.2166

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	Test Equation:
	
	

	Dependent Variable: RESID^2
	

	Method: Least Squares
	
	

	Date: 09/21/17   Time: 13:32
	

	Sample: 1 80
	
	
	

	Included observations: 80
	
	

	Collinear test regressors dropped from specification

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C
	1.497090
	1.989711
	0.752416
	0.4542

	INF^2
	0.059212
	0.073211
	0.808777
	0.4212

	INF*KURS
	0.017909
	0.016524
	1.083804
	0.2819

	INF*SBI
	-8.224218
	5.611695
	-1.465550
	0.1470

	INF
	-0.247352
	0.594593
	-0.416002
	0.6786

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.054274
	    Mean dependent var
	0.160854

	Adjusted R-squared
	0.003836
	    S.D. dependent var
	0.277893

	S.E. of regression
	0.277360
	    Akaike info criterion
	0.333459

	Sum squared resid
	5.769635
	    Schwarz criterion
	0.482336

	Log likelihood
	-8.338368
	    Hannan-Quinn criter.
	0.393148

	F-statistic
	1.076048
	    Durbin-Watson stat
	2.336277

	Prob(F-statistic)
	0.374449
	
	
	

	
	
	
	
	

	
	
	
	
	




PengujianMultikolinearitas

	Variance Inflation Factors
	

	Date: 09/12/17   Time: 16:12

	Sample: 1 80
	
	

	Included observations: 80
	

	
	
	
	

	
	
	
	

	
	Coefficient
	Uncentered
	Centered

	Variable
	Variance
	VIF
	VIF

	
	
	
	

	
	
	
	

	INFL
	 0.016000
	 30.67108
	 3.832930

	KURS
	 0.084215
	 562.6251
	 1.333410

	SBI
	 5569.087
	 1356.545
	 2.070970

	
	
	
	

	
	
	
	








PengujianAutokorelasi



	Breusch-Godfrey Serial Correlation LM Test:

	
	
	
	
	

	
	
	
	
	

	F-statistic
	0.735291
	    Prob. F(2,74)
	0.4828

	Obs*R-squared
	1.558839
	    Prob. Chi-Square(2)
	0.4587

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	Test Equation:
	
	

	Dependent Variable: RESID
	
	

	Method: Least Squares
	
	

	Date: 09/21/17   Time: 13:34
	

	Sample: 1 80
	
	
	

	Included observations: 80
	
	

	Presample missing value lagged residuals set to zero.

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C
	0.008328
	0.543486
	0.015324
	0.9878

	INF
	0.000861
	0.040809
	0.021110
	0.9832

	KURS
	0.012752
	0.102198
	0.124777
	0.9010

	[bookmark: _GoBack]SBI
	-2.303139
	25.59472
	-0.089985
	0.9285

	RESID(-1)
	-0.128334
	0.118816
	-1.080106
	0.2836

	RESID(-2)
	0.049976
	0.119240
	0.419119
	0.6763

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.019485
	    Mean dependent var
	7.36E-17

	Adjusted R-squared
	-0.046765
	    S.D. dependent var
	0.403597

	S.E. of regression
	0.412926
	    Akaike info criterion
	1.140942

	Sum squared resid
	12.61759
	    Schwarz criterion
	1.319594

	Log likelihood
	-39.63770
	    Hannan-Quinn criter.
	1.212569

	F-statistic
	0.294116
	    Durbin-Watson stat
	1.972525

	Prob(F-statistic)
	0.914748
	
	
	

	
	
	
	
	

	
	
	
	
	





Lampiran 5
HasilPengujianHipotesis

	Dependent Variable: RI?
	
	

	Method: Pooled Least Squares
	

	Date: 09/21/17   Time: 13:12
	

	Sample: 2011 2015
	
	

	Included observations: 5
	
	

	Cross-sections included: 16
	

	Total pool (balanced) observations: 80
	

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C
	1.157475
	0.540971
	2.139625
	0.0356

	INF?
	0.084188
	0.040594
	4.537321
	0.0000

	KURS?
	0.003632
	0.100910
	0.035996
	0.9714

	SBI?
	-68.96090
	25.35653
	-2.719653
	0.0030

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.385745
	    Mean dependent var
	0.083175

	Adjusted R-squared
	0.349656
	    S.D. dependent var
	0.422099

	S.E. of regression
	0.411485
	    Akaike info criterion
	1.110620

	Sum squared resid
	12.86834
	    Schwarz criterion
	1.229722

	Log likelihood
	-40.42481
	    Hannan-Quinn criter.
	1.158371

	F-statistic
	5.375925
	    Durbin-Watson stat
	2.383046

	Prob(F-statistic)
	0.000588
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Series: Residuals

Sample 1 80

Observations 80

Mean        7.36e-17

Median   -0.077875

Maximum   1.070819

Minimum  -1.209181

Std. Dev.    0.403597

Skewness    0.286304

Kurtosis    3.947327

Jarque-Bera  4.084364

Probability  0.129745



