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Lampiran |

DATA POK(LK PENELITIAN |

Obs Y X1 xe Abs res
1983 7.40E+10 4.05E+12 1 1.46E+10
1584 7.82E+10 3.32E+12 1 9. 38E+09
1985 7.97E+10 4. 00E+12 1 9.04E+HIS
19386 9.00E+10 5.45E+12 1 1 1Z2E+0S
1987 9.43E+10 | 1.35E+13 1 1.01E+10
1988 997E+10 2.33E+13 1 211E+10
1939 1.07E+11 326E+13 1 2.89E+10
1950 1.19E+11 7 65E+13 1 S 3TE+10
1991 1.23E+11 | 584E+13 1 5.64E+10
1992 1.31E+11 | 505E+13 1 3.49E+10
1993 1.4DE+11 | 566E+13 1 3.64E+10
1994 3.55E+11 6.84E+13 1 1.58E+11
1995 3.B4E+11 1.62E+14 1 3.2BE+10
1996 4. 14E+11 1.72E+14 1 4 67E+10
1997 4.34E4+11 2A43E+14 1 5.19E+1Q__
1958 3.76E+11 1.70E+14 -0 7.05E+08
1899 3.79E+11 1.26E+14 ] 7.39E+10
2000 3.98E+11 2-6FE+14 0 7.32E+10
2001 4.12E+11 2.15E+14 1 2.80E+10
2002 4.27E+11 1.13E+14 1 1.57E+11
Sumber; Badan Pusat Statistik
Keterangan:

Y = Qutput Nasional {Milyar rupiah)
X;= Total Investasi (Milyar rupiah)

X:= Variabel Dummy

{ D=0 untuk masa krisis dan D = 1 untuk masa normal)
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Lampiran 2
DATA POKOK PENELITIAN 2
Propinsi Obs Y X1 P 1 P 26 Abs res
Aceh P1-1598 | E87E+12 0 1 ¢] 2.39E+12
P1-1999 | 3.60E+12 0 1 [t] 3.22E+11
P1-2000 | 4.09E+12 0 1 0 8.10E+11
P1-2001 | 3.90E+12 1 1 0 3.65E+12
_P1-2002 | 7.68E+12 1 1 0 _1.32E+11
Sumut P2-1998 | 941E+12 0 0 0 2.96E+12
P2-1999 | 9.85E+12 0 0 o] 2.53E+12
P2-2000 | 1.07E+13 0 0 a 1.85E+12
P2-2001 | 1.67E+13 1 0 o 4 58E+10
P2-2002 | 2.37E+13 1 0 0 7.10E+12
Sumbar P3-1988 | 5.63E+12 0 0 o 4.15E+11
P3-1998 | 553E+12 4] 0 0 3.14E+11
P3-2000 | 6.90E+12 0 0 0 1.60E+12
P3-2001 | 6.08E+12 1 0 0 3.42E+12
_P3-2002 | 1.056+13| 1 0 0 1.01E+12
Riau P4-1988 | 4.02E+12 0 0 0 1.37E+12
P4-1999 | 4.266+412 0 0 0 1.60E+12
P4-2000 | A0ME+12 0 0 0 1.36E+12
P4-2001 | 3.37E+12 1 0 0 3.55E+12
P4-2002 | 68.15E+12 1 0 0 7.76E+11
LJambi P5-1998 | 1.34E+12 0 0 0 1.71E+11
P3-1999 | 2.20E+12 0 0 0 1.03E+12
P5-2000 | 2.12E+12 Q 0 0 9.55E+11
P5-2001 | 2.40E+12 1 0 0 3.03E+12
P5-2002 | 6.31€+12 1 0 Q B.73E+11
Sumsel P6-1998 | 4.30E+12 0 0 0 5.19E+11
P6-1999 | 6.11E+12 0 0 0 1.30E+12 |
PE-2000 | 6.35E+12 0 0 0 1.54E+12
| P€-2001 | 7.62E+12 1 0 0 1.47E+12
PE-2002 | 8.24E+12 1 0 0 B.46E+11
Bengkulu P7-1998 | 7.10E+11 0 0 o 1.55E+12
P7-1999 | 9.06E+11 0 0 4] 1.74E+12
P7-2000 | 901E+11 ) 5] 0 1.74E+12
P7-2001 | 854E+11 1 0 0 2.58E+12




80

P7-2002 | 9.83E+11; 1 0 0 2.45E+12 |
Lampung P8-1908 | 3.36E+12 0 0 0 7.03E+11 |
P8-1999 | 3.07E+12 0 0 0 4.15E+11
P8-2000 | 3.72E+12 0 0 0 1.07E+12
PB-2001 | 644E+12 | 1 | 0 0 4.88E+11
P8-2002 | 5.23E+12 1 0 0 1.70E+12
DKI.
Jakarta P9-1998 | 1.95E+13 0 0 0 7 29E+12
PS-1999 | 2.02E+13 0 0 0 6.50E+12
PS-2000 | 2.29E+13 0 0 0 3.87E+12
P9-2001 | 3.07E+13 1 0 0 3.34E+11
P9-2002 | 4.90E+13 1 0 0 1.80E+13
Jabar P10-1998 | 3.76E+13 0 0 0 1.38E+13
P10-1999 | 4.55E+13 0 0 0 5.79E+12
P10-2000 [ 556E+13 0 0 0 4.23E+12
P10-2001| 6.07E+13 1 0 0 5.07E+12
P10-2002 [ 6.59E+13 1 0 0 1.03E+13
Jateng P11-1998| 2.B1E+13 ] 0 0 1.10E+13
P11-1899| 3.42E+13 0 0 0 4 88E+12
P11-2000| 2.87E+13 0 0 0 4.04E+11
P11-2001 [ 449E+13 1 0 0 1.52E+12
P11-2002| 581E+13 1 0 0 1.48E+13
D1Y P12-1998( 3.07E+12 0 0 0 7.68E+11
P12-1999 | 4.63E+12 0 0 0 7.95E+11
P12-2000] 5.16E+12 0 0 0 1.32E+12
P12-2001 | 6.68E+12 1 0 0 1.43E+12
P12-2002 | 8.18E+12 1 0 0 7.83E+10
Jatim P13-1998{ 3.20E+13 0 0 0 1.34E+13
B P13-1999 [ 3.68E+13 0 0 0 8.56E+12
P13-2000| 526E+13 0 0 0 7.32E+12
P13-2001 | S.40E+13 1 0 0 443E+12
P13-2002 | 598E+13 1 0 0 1.02E+13
Baii P14-1998 | 4.09E+12 ) 0 0 1.90E+11
P14-1999( 4.99E+12 0 0 0 7.10E+11
P14-2000 | 5.32E+12 0 0 0 1.04E+12
P14-2001 [ 4.94E+12 1 0 0 361E+12
P14-2002 | 1.06E+13 | 1 0 0 2.06E+12 |
NTB P15-1998 | 2.79E+12 0 0 0 1.05E+12
P15-1999( 3.16E+12 0 0 0 1.42E+12
P15-2000! 4.22E+12 0 0 0 2.48E+12 |
P15-2001 ] 3.56E+12 1 o 0 2.45E+12 .
P15-2002 | 3.52E+12 7 0 0 2.50E+12 .
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P16-1898| 1 05E+12 0 0 0 1.53E+12

P16-1999| 1.32E+12 0 0 0 1.81E+12

P16-2000| 1.11E+12 4 0 0 1.60E+12

P16-2001 | 1.22E+12 1 0 0 2.57E+12

P16-2002 | 1.43E+12 1 0 0 2.36E+12

Kalbar P17-1998 | 2.60E+12 0 o 0 3.72E+11
P17-1999| 3.96E+12 0 0 0 9.81E+11

P17-2000| 4.22E+12 0 0 Q 1.25E+12

P17-2001 | 6.66E+12 1 0 0 6.86E+11

P17-2002| 6.0BE+t2 1 0 0 1.17E+12

Kalteng P18-1998 [ 3.21E+12 0 0 0 1.29E+12
P18-1999] 3.20E+12 o 0 3] 1.2BE+12

P18-2000¢{ 2.54E+12 0 0 0 8.25E+11

P18-2001{ 4.36E+12 1 0 0 1.82E+12

P18-2002 | 4.81E+12 1 4 0 1.38E+12

Kalsel P19-1998 | 3.00E+12 0 0 0 3.86E+11
P19-1999| J.98E+12 0 0 0 1.27E+12

P19-2000| 3.34E+12 0 0 0 7.28E+11

P19-2001 | 3.98E+12 1 g 0] 2.90E+12

P19-2002 | 7.30E+12 1 0 0 4.18E+11

Kaltim P20-1998 | 2 3BE+12 0 0 0 7.4CE+11
P20-1999 | 2.94E+12 0 0 0 1.32E+12

P20-2000 | 3.35E+12 0 0 0 1.73E+12

P20-2001| 4.76E+12 1 0 0 1.13E+12

P20-2002 | 3.22E+12 1 0 o 2.67E+12

Sulut P21-19968 | 2.48E+12 0 0 0 8.84E+11
P21-1999 | 2 59E+12 0 0 0 1.00E+12
_|_P212000] 2766+12] o [ o | o__| 147E+12
P21-2001 | 3.07E+12 1 0 0 2.79E+12

P21-2002 | 558E+12 1 3] 0 277E+1

Sulteng P22-1998 | 1.30E+12 Q 0 0 1.36E+12
P22-1999| 1.60E+12 0 0 0 1.66E+12

P22-2000| 1.54E+12 0 0 0 1.61E+12

P22-2001 | 2.22E+1{2 1 Q 0 2.00E+12

P22-2002| 1.58E+12 1 8] 0 2.63E+12

Sulsel P23-1998 | 4.88E+12 0 0 0 1.09E+12
P23-1999( 5.40E+12 0 0 0 1.60E+12

P23-2000| 6.07E+12 0 o 0 2.27E+12

P23-2001| 5.03E+12 1 0 0 3.04E+12

P23-2002 | 6.14E+12 1 0 0 1.93E+12

Sultengg P24-1998| 9.7T0E+19 0 0 ¥ 1.57E+12
P24-1999 | 1.26E+12 0 0 0 1.86E+12




P24-2000 | 9.85E+11

0 0 L0 1.58E+12

P24-2001| 1.08E+12 R 0 0 2.59E+12
P24-2002 | 1.25E+12 1 0 0 242E412 |

Maluku P25-1998| 1.05E+12| 0 0 0 1.72E+12 |
P25-19991 0.000000 | © 0 0 6.69z+11

i P25-2000{ 0.000000| © 0 0 6.69E+11
P25-2001[ 2.38E+12 | 1 0 9 1.23E+12 )
P25-2002 | 1.77E+12 | 1 0 0 1.83E ¢12

trja P26-1998 | 1.07E+12| O 0 1 1.50E+12
P26-1999 | 9.43E+11 0 0 i 1.38E+12
P26-2000 | 8.99E+11 0 0 1 1.33E+12
P26-2001 | 1.95E+12 1 0 q 1.88E+12
P26-2002 | 1.53E+412 | 1 0 1 2.31E+12 |

Sumber: Badan Pusat Statistik

Keterangan: .'

Y = Omzet UKM (Milyar rupiah)

X = Varabel Dummy

(D =0 untuk masa krisis dan D = 1 untuk masa setelah krisis)

P1...P26 = 1 jika propinsi n dan 0 jika bukan propinsi n
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Lampiran 3
DATA POKOK PENELITIAN 3
Propinsi Obs Y X1 P 1 P P26 | Abs res
Aceh P1-1998] 1,93E+13[ 0O 1 0 |150E+12
P1-1999] 234E+13] 0 1 0 [260E+12
P1-2000| 248E+13 © 1 0 |4,00E+12
_P1-2001]| 2.93E+13] ¢ 1 0 1,80E+12
P12002| 2786413 1 1 0 |3.30E+12
Sumut _P2-1998[ 4,13E+13] 0 0 0 |9.24E+12
P2-1999| $.21E+13[ 0 0 0 [1,56E+12
P2-2000| §.69E+13] 0 0 0 |6,36E+12
_P2:2001| 6,00E+13] 1 0 0 |8A44E+i1
P22002{ 6,30E+13[ 1 0 0 |2,16E+12)
Sumbar | P3-1998/ 1,206+13] o 0 0 |287E+09
P3-1999| 1,50E+13] 0 0 0 |[3,00E+12 -
P3-2000{ 1,56E+13 0 0 0 |360E+12
_P32001{ 1,84E+13[ 1 0 0 |2,90E+12
_P3-2002{ 1,86E+13] 1 0 0  |3,70E+12
Riay P4-1998| 3,88E+13] 0 0 0 |7,58E+12
P4-1999| 4 43E+13] 0 0 0 12,08E+12)
_P42000| 5,13E+13] 0 0 0 1492E+12
P4-2001} 5,66E+13[ 1 0 0 8,4E+10
P4-2002| 6,156+13[ 1 0 0 14,82E+12
Jambi P5-1998 | 5,526+12] 0 0 0 |2,82E+12
_P5-1900( 5756+12] o 0 0 |3,05E+12
P5-2000| 7,26E+12[ 0 0 0 |4,56E+12
_P5-2001| 8,74E+12] 1 0 0 |4,26E+12
_P5-2002| 6.826+12] 1 0 0 |6,18E+i2
Sumsel _P6-1008] 288E+13] o 0 0 |297E+11
_P6-1999{ 265E+13 0 0 0 |260E+12
P6-2000| 329E+13f 0 0 0 [3.80E+12
P6-2001 | 3,65E+13 1 [ 0 [290E+12
P6-2002| 4,14E+13 1 0 0 [2,00E+12
Bengkulu | P7-1998| 2,90E+12] 0 0 0 [324E+12
P7-1990| 3,146+12] o0 0 0  [348E+12
_P7-2000| 364E+12] 0 0 0 [398E+12
P7-2001| 4,326+12] 1 0 0 |565E+12
_P72002| 4,93E+12] 1 0 0 |504E+12
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_P8-1988

Lampung 1,51E+13 0 0 Y 1,83E+11
: _P8-1999! 1,86E+13] o© 0 0 3,68E+12
_P8-2000| 1,95E+13 0© 0 0 4 58E+12

P8-2001| 1,90E+13] 1 0 0 6,22E+12

_P8-2002| 2,30E+13] 1 0 0 2,22E+12

DKL Jakartal P9-1998| 1,19E+14] 0 0 0 4 17E+13
_P9-1999! 1,44E+14] 0 0 0 1,67E+13

PQ-2000| 1,66E+14] 0 0 0 532E+12

_P9-2001{ 1,80E+14 1 0 0 1,80E+13

_P9-2002| 2,06E+14 1 0 0 |3,50E+13

LJabar P10-1998] 1,05E+14) 0o 0 0 1,25E+13
P10-1999) 1,04E+14 0 0 0 1,35E+13

P102000 1,19E+14] ¢ 0 0 1,52E+12]

P10-2001| 1,32E+14] 1 0 0 4 22E+12

P10-2002| 1,48E+14] 1 0 0 2,02E+13

Jateng P11-1998! 565E+13 o 0 0 1,79E+13
P11-1999 6,73E+13] 0 0 0 7 14E+12

P11-2000] 7,91E+13 0 o 0 4 66E+12

P11-2001| 9,13E+13[ 19 0 0 6,56E+12]

P11-2002 9.86E+13 1 0 0 1,396+13

DY P12-1998| 6,80E+12] © 0 ) 3,30E+12
P12-1999 7,13E+12] - ¢ 0 0 3,63E+12

P122000] 7,.04E+12] © 0 0 4 44E+12]

P12-2001] 7.90E+12] 1 0 0 5 90E+12

P12-2002| 8,33E+12] 1 0 0 5 ATE+12

Uatim P13-1908 1,04E+14] 0 0 0 2,07E+13
P131999| 1,14E+14] © 0 0 1,07E+13

£13.2000] 1,17E+14] 0O 0 0 7 68E+12

P13-2001| 1.42E+14 1 0 0 7.02E+12

P13-2002| 1,67E+14] 1 0 0 3,206+13]

Bali P141098| 943E+12] O 0 0 2, 42E+12
P14-1999| 9.54E+12] ¢ 0 0 2.53E+12]

P14-2000 1,126+13]  © 0 0 4,19E+12]

P14-2001| 1,40E+13 1 0 0 3,32E+12

P14-2002] 1,1SE+13] 1 0 0 5.82E+121

NTB P15-1998| 4,76E+12] © 0 0 8.77E+11
P15-1999| 512E+12] 0 0 0 1,24E+12

P15-2000 7,35E+12] 0O 0 i) 3 47E+12)

P15-2001| 1,06E+13] 1 0 0 3,59E+12

P15-2002] 1,22E+13] 1 0 0 1,99E+12

NTY P16-1998] 382E+12] © 0 0 2 56E+12
P16-1999( 429E+12] 0 0 0 3.03E+12




| P16-2000] 524E+12] O 0 0 3.98E+12
P16.2001| 829E+12] - 1 0 0 527E+12

P16-2002| 7,25E+12 1 0 0 4 31E+12

Kalbar P17-1998] 1,20E+13| 0 0 0 2.80E+12
P17-1999| 1,24E+13] 0 0 0 3,20E+12]

P172000 137E+13 0O 0 0 4 50E+12

P17-2001| 120E+13 1 0 0 6,60E+12

P17-2002 1,56E+13 1 0 0 3,90E+12

Kalteng P18-1998; 540E+12] © 0 0 2,12E+12
| P18-1000] B34E+12] 0 0 0 3,08E+12

P18-2000 8,32E+12] 0 0 0 5,04E+12

P18-2001| 7,95E+12] 1 0 0 563E+12

P18-2002 8,99E+12 1 0 0 4,59E+12

Kalsel P19-1998| 925E+12] O 0 0 132E+12
P10-1099 1,07E+13 0 0 0 277E+12

| P19-2000] 1,28E+13 0 0 0 4 87E+12

P19-2001| 143E+13[ 1 0 ] 3,93E+12

P19-2002| 1,32E+13 i ] 0 503E+12

Kaltim | P20-1998| 491E+13] 0 0 0 1,49E+13
P20-1999| 529E+13] 0 0 0 1,31E+13

P20-2000| 7,17E+13| 0 0 0 7 .66E+12

P20-2001( B,15E+13[ 1 0 0 7 16E+12)

P20-2002 8,56E+13 1 0 ¢ 1,13E+13

Sulut P211908 6,97E+12] O 0 0 471E+12
| P21-1999| 5,76E+12] 0 0 0 3,50E+12

P21-2000 6,58E+12] 0O 0 0 4 32E+12

| P21-2001] 7,03E+12 1 0 0 5 54E+12

| P21-2002| 5,57E+12 1 0 0 7 QOE+12

Sulteng P22-1998 5,33E+12] O 0 0 2 44E+12
| P22-1999| 5656+12] 0 0 0 2,76E+12

P22-2000( 6,70E+12] O 0 0 3,861E+12

P22-2001| 7,78E+12] 1 0 0 542E+12

P22-2002| 9,62E+12 1 0 0 3,58E+12

Sulsel | P23-1998| 1,71E+13] 0 0 0 1,78E+12
P23-1998| 1.87E+13] 0O 0 0 1 77E+11

P23-2000f 2,17E+13{ 0 0 0 2 B2E+12

P23-2001| 2,71E+13] 1 o 0 2 08E+12

P23-2002] 3.04E+13 1 0 0 1 22E4+12

Sultengg P24-1998 341E+12 0 0 0 2, 70E+12
P24-1990] 347E+12] 0O ) 0 2, 76E+12

P24-2000{ 4,74E+12] O o 0 4,03E+12

P24-2004| 577E+12] 1 0 ) 525E+12
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P24-2002; 6,78E+12 1 0 0 4 24E+12
Maluku _P25-1988( 417E+12] 0 0 5] 4 45E+12
| P25-1999 4, 31E+12 Y 0 0 4 59E+12
P25-2000; 4 60E+12 0 0 0 4.88E+12
P23-2001{ Z51E+12 1 0 0 7.52E+12
P25-2002| 3,62E+12 1 0 0 641E+12
Irja |_P26-1998) 1,80E+13 0 Q 1 222E+12
P26-1999| 1,73E+13 0 0 1 1,52E+12
P26-2000) 2,00E+13 0 0 1 4 22E+12
| P26-2001] 2,26E+13 1 0 1 348BE+12
P26-2002| 2,16E+13 1 0 1 4 48E+12

Sumber: Badan Pusat Statistik

Keterangan:

Y
X1

Pi P26

= Omzet Non UKM (Milyar rupiah)

= Vanabel Dummy

(D = 0 untuk masa krisis dan D = 1 untuk masa setefah krisis)

=1 jika propinsi n dan 0 jika bukan propinsin
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Lampiran 4
DATA POKOK PENELITIAN 4
Propinsi Obs Y X1 X2 P 1 . (P 26| Abs resid
Aceh P1-1998 | 250E+13| 5.67E+12| 1.93E+13| 1 10 38922843
P1-1999 | 2.70E+13| 3.60E+12| 2.34E+13| 1 0 4657848
P1-2000 | 2.89E+13 | 4.09F+12| 2 4BE+13| 1 0 4307227
P1-2001 | 3.32E+13 | 3.90E+12| 2.93E+13| 1 0 | 31791365
P1-2002 | 3.55E+13{ 7.68€+12| 2.78E+13| 1 0 12220050
ISumut P2-1998 | SO7E+13| 9.41E+12| 4.13E+13| © ] 36405737
P2-1999 [ 6. 20E+13| 9.B5E+12| 5 21E+13| © 0 124326687
P2-2000| 6.77E+13| 1.07E+13| 5.69E+13| 0O 0 | 27633645
P2-2001 [ 7.67E+13| 1.67E+13| 8.00E+13| © 0 14221776
P2-2002 | 867E+13| 2.37E+13[ 6. 30E+13| © 0 | 62250294
Sumbar P3-1958 | 1.76E+13| 5.63E+12| 1.20E+13| O 0 | 57837156
P3-1898{ 2.05E+13]{ 5.53E+12| 1.50E+13| 0 0 47430403
P3-2000 [ 2.25E+13| 6.90E+12| 1.56E+13| 0O 0 | 23205998
P3-20011| 2.54E+13| 6.06E+12| 1.94E+13! 0 0 | 29280034
P3-2002 | 291E+13| 1.05E+13| 1.86E+13| O 0 4332717.
Riau P4-1996] 4.28E+13{ 4 02E+12| 3.88E+13| O 0 5096040
P4-1999 | 4 86E+13| 4 25E+12| 4.43E+13| O 0 2861439,
P4-2000 | 5.53E+13 | 4.01E+12| 513E4+13| 0 0 604422 .8
P4-2001 | 5.99E+13| 3.37E+12| 566E+13| 0O 0 3917863,
P4-2002 | 6.77E+13 | 6.15E+12| 6.15E+13| © 0 12479764
| Jambi P5-1908 | 6.8B6E+12| 1.34E+12| 5.52E+12| 0© 0 19762432
P5-1999 | 7.95E+12 | 2.20E+12| 5.75E+12| © 0 14155850
P5-2000 | 9.38E+412 | 2.12E+12| 7.26E4+12| O 0 11638092
P5-2001 | 1.11E+13| 2.40E+12| 8.74E+12| © 0 2585933
P5-2002 | 1.1E+13[6.31E+12| 6.82E+12| © )] 42570441
Sumset P5-1998 | 3.31E+13| 4.30E+12| 2.88E+13| 0O 0 78087205
P6-1999 | 326E+13 |6 11E+12| 265E+13| 0 0 116804902
P6-2000 | 3.93E+13] 6.35E+12| 3.29E+13| 0 0 7627409
PS-2001 | AMEH3 | 7.62E+12| 365E+13| 0O 0 | 56967909 |
P8-2002 | 497E+13| B.24E+12| 414E+13| © )] 40551697
Bengkulu | P7-1998| 3.61E+12| 7.10E+11| 2.90E+12| 0© 0 4314509,
P7-1999 | 4.04E+12 [ 9.06E+11| 3.14E+12| © 0 670336.2
P7-2000| 454E412 | 9.01E+11| 364E+12| O 0 2711963
P7-2001 | 518BE+12| 8.54E+11| 4.32E+12| 0 0 4362340.
P7-2002| 5.92E+12| 9.83E+11| 4.93E+12| 0O 0 3334469
Lampung P8-1998 | 1.85E+13| 3.36E+12| 1.51E+13| 0O 0 87738155
P8-1999 | 2.16E+13| 3.07E+12| 1.86E+13| © 0 | 27314790
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1.95E+13

P8-2000{ 2.32E+13| 3.72E+12 0 0 | 13039128
P8-2001 | 254E+13| 6.44E+12| 1.90E+13! 0 0 | 18338074
P8-20021¢ 2 82E+13| 523E+12| 2.30E+13| © 0 | 29046163

DKI.
Jakarta P9-1998] 1.39E+14| 1.95E+13| 1.19E+14| ¢ 0 | 64224463
] P9-1999! 1.64E+14| 2.02E+13| 1.44E+14| Q 0 | 290E+08
Pg-2000 | 1.89E+14] 2.29E+13| 1.66E+14| © 0 | 551E+08
P9-2001] 2.20E+14 | 3.07E+13| 1.89E+14| © 0 | 341E+08
Pg-2002 ) 2.55E+14{ 4.90E+13| 2.06E+14| © 0 | 16187728
Jabar P10-1998 1.43E+14| 3.76E+13| 1.05E+14| © 0 | 234E4+08
P10-1999 1.50E+14 4.55E+13| 1.04E+14| © 0 | 1.20E+08
P10-2000 1.75E+14| 556E+13| 1.19E+14| © 0 | 1.30E+08
P10-2001| 1.93E+14{ 6.07E+13| 1.32E+14| © 0 | 73533227
P10-2002 2.14E+14! 6.50E+13} 1.48E+14} 0O 0 | 89063243
Jateng P11-1998 8.46E+13| 2.81E+13! 5.65E+13{ 0 0 | 20431205
P11-1999 1.02E+14| 342E+13| 6.73E+13] 0© 0 | 1.22E+08
P11-20000 1.18E+14| 3.87E+13| 7.91E+13| 0O 0 | 2.28E+08
P11-2001] 1.36E+14{ 449E+13| $13E+13| © 0 | 210E+08
P11-2002| 1.57E+14} 5.81E+13| 9.86E+13| © 0 | 83273079
D.LY P12-1998 9.86E+12] 3.07E+12} 6.80E+12| © 0 | 32447645
P12-1999 1.186+13] 463E+12| 7.13E+12} 0O 0 | 7570012
P12-20000 1.31E+13| 5.16E+12| 7.94E+12| © 0 | 12321954
P12-2001 1.46E+13| 6.68E+12| 7.90E+12] © 0 | 11338490
£12-2002 1.65E+13| 8.186+12| 8.336+12| © 0 | 1217189
Jatim P13-1998 1.36E+14| 3.20E+13| 1.04E+14| © 0 | 1.79E+08
P13-1999 1.51E+14| 3.68€+13[ 1.14E+14| © 0 | 2.69E+08
P13-2000 1.70E+14| 5.26E+13| 1.17E+14| 0© 0 | 1.71E+08
P13-2001| 1.96E+14{ 5.40E+13| 1.42E+14| © 0 | 72386000
P13-2002 2.27E+14 | 5.98E+13] 1.67E+14] 0 0 | 1.88E+08
Bali P14-1998 1.35E+13[ 4.09E+12] 943E+12; © 0 | 16717188
P14-1999 1.45E+13| 4.99E+12| 9.54E+12| 0 0 | 11122183
P14-2000 1.65E+13| 5.32E+12[ 1.12E+13| 0 0 | 25894332
P14-2001] 1.90E+13[ 4.94E+12| 1.40E+13| 0 0 | 47450727
P14-2002] 2.21E+13 | 1.06E+13| 1.156+13| © 0 | 6282076
NTB P15-1998 7.55E+12 [ 2.79E+12| 4.76E+12| © 0 | 238377196
P15-1999 8.28E+12 [ 3.16E+12| 512E+12] 0 0 | 35428867
‘P15-20000 1.16E+13 | 4.22E+12| 7.35E+121 0 0 | 5315777
P15-2001| 1.41E+13| 3.56E+12| 1.06E+13| © 0 | 17740070
o P15-2002 1.58E+13| 3.52E+12[ 1.226413| © 0 | 50750216
INTT P16-1998 4.87FE+12| 1.05E+12! 3.82E+12] © 0 | 1849743
! P16-1999 562E+12| 1.32E+12] 420E+12} 0 0 | 5567512
i P16-20000 6,36E+12| 1.11E+12 0 0 | 49452886

S524E+12
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| P168-2001} 7.51E+12] 1.22E+12! 6.20E+12] 0 0 | 2257535

| P16-2002 8.68E+12| 1.43E+12] 7.25e+12] 0© 0 | 10920590

Kalbar | P17-1998 1.46E+13|2.60E+12| 1 20E+13] 0 0 | 20997926

. P17-1999) 1.63E+13| 3.968+12] 1.04E+13] ¢ 0 | 80269598

| P17-2000] 1.606+13] 4.226+12] 1.37E+13] 0 0 | 44068437

| P17-2001| 1.956+13] 6.56E+12] 1. 29E+13| 0 0 | 56410624

P17-2002] 2.16E+13| 6.08E+12] 1 56E+13| 0 0 | 41207369

Katteng | P18-1998 8.61E+12{ 3.21E+12] 5.40E+12| 0 0 | 5548503

P18-1999 9.54E+12| 3.20E+12] 6.34E+12| 0© 0 | 7356513

P18-2000 1.09E+13! 2. 54€+121 8 32E+12| 0 0 | 17325233

P18-2001| 1.236+13| 4.36E+12{ 7.95E+12] 0© 0 | 32484453

P18-2002 1.238E+:3} 4.81E+12] 8 99E+12] 0 0 | 225420a.

Kalsel P19-1998 1.22E+13| 3.00E+12] 9.25E+12| © 0 | 13487456

P19-1999 1,47E+13] 3.98E+12} 1.07E+13| 0 0 | 35320956

P19-2000 1.62E+13| 3.34E+12] 1. 28E+13] © 0_| 34361938

P19-2001] 1.83+13] 3.98E+12] 1.43E+13| 0 0 | 7e08242.

P19-2002 2.056+13| 7.30e+12] 1.32E+13] 0 0 | 20134780

Kaltim P20-1998] 5.156+13| 2.36E+12] 4.91E+13] 0 o | 1.03e+08

P20-1999 559E+131 2.94F+12] 529e+13] 0© 0 | 17609780

p20-2000 7.50E+13} 3.356+12| 7.17E+13] 0 0 | 37079031

P20-2001} 862E+13[ 4.76E+12] 8.15E413] 0 0 | 14900819

P20-2002 8.88E+13| 3.22E+12| 8.56E+13] O 0 | 33763534

Sult P21-1998 9.456+12| 2.48E+12] 6.97E+12] 0 0 | 9721448,
P21-1999 8.35E+12| 2.59E+12] 5.76E+12| 0 0 | 11474804 |

P21-2000] 9.34E+12| 2 76E+12| 6.58E+12] 0 0 | 8825663,

P21-2001] 1.01E+13] 3.07E+12| 7.03E+12] 0 0 | 6058317.

P21-2002 1.12E+13] 5.68E+12{ 5.57E+12] 0 0 | 36080029

Suteng | P22-1998 663E+12[ 1.30E+12] 533E+12] 0 | | 0 | 2574583

P22-1999 7.26E+12| 1.60E+12| 565€+12] 0 0 | 5035369,

P22-20000 8.24E«12| 1 54E+12| 6.70E+12| 0 o | e746236.

P22-2001] 9.99E+12( 2.226+12] 7.78E+12| 0 0 | 128977%

P22-2002] 1.12E+13] 1.586+12] 962E+12| 0O 0 | 27253979

Sulse! P23-1998 2.20E+13| 4.88E+12| 1.71E+13| 0 0 | 40603155

P23-1999 241E+13| 5.40E+12| 1.87E+13] 0 0 | 6830777,

P23-2000 2.78E+13| 6.07E+12| 217E+13] 0 0 | 43153070

P23-2001| 3.21E+13| 5.036+12] 2.71E+13} 0 0 | 38757455

P23-2002] 3.66E+13| 6.14E+12| 3.04E+13} 0 0 | 34476594

Sultengg | P24-1998| 4.38E+12] 9.70E+11] 3.41E+12| 0 0 | 4064382,

P24-1999 4.73E+12] 1.26E+12| 3.47E+12| O o | 2197891

P24-2000( 5.73E+12] 9.85E+11] 4.74E+12] O o | e700129
1 P24-2001} 686E+12] 108E+121 577E+12] 0 0 | 1288499 |
| P24-2002) 8.03E+12] 1 256+12| 6.78E+12] © 0 | 4303761._|




P25-1908]

523E+412) 1050012
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Maluku 417€112) o | | o | 73agi87
_ | P25-1999 431E+12 0.000000] 4 31E+12] 0 | 0 | 5304510 |
P25-2000 4 60E+12 | 0.000000] 4.60E+12| 0 0 | 4734807 |
P25-2001| 4.88E+12| 2.38E+12| 251E+12| O | | © | 5369445 |
| P25-2002 539E+12| 1.77E+12| 3.62E+12| O 0 | 3935353,
Irja P26-1998 1.91E+13| 1.07E+12] 1.80E+13| 0 |1 | 55423073 |
P26-1999 1.82E+13| 9.43E+11] 1.73E+13| 0 1| 5487801.
.| P26-2000] 2.09E+13 | 899E+11] 2.00E+13] 0 1 | 46557008
P26-2001| 246E+13 | 1.956+12| 2 26E+13] O 1| 38974759
P26-2002| 2 31E+13| 1.53E+12] 2.16E+13] 0 1| 25596495

Sumber: 3adan Pusat Statistik

Keterangan:

Y = Qutput nasional (Milyar ru!rpiah)
X = Omzet UKM (Milyar rupiah)

Xy = Omzet Non UKM (Mtlyar rupiah)

P1... P26 =1 jika propinsi n dan Q jik{u bukan propinsi n
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Lampiran 5

Hasil Regresi 1

91

Dependent Variable: Y
Method: Least Squares
Date: 06/04/05 Time: 07:55
Sample: 1983 2002
Included observations: 20

Variable

Coefficiant

Std. Emror t.Statistic

Prob,

c
X1
X2

9.55E+10
0.001660

-1.35E+10

5.58E+10  1.708457
0.000221  7.512998
490E+10 -0.274727

0.1056
0.0000
0.7868

R-squared

Adjusted R-squared

S.E. of regression
Sum squared resid
{Log likelihood
Durbin-Watson slat

0.809717
0.787330

7.02E+10
8.38E+22
-526.2507

1.829323

Mean dependent var
S D dependent var

Akaike info criterion
Schwarz criterion
F-statistic
Prob{F-statistic)

2.36E+11

1.52E+11
52.92507
53.07443
36.17025
0.000001

Residual plot Hasil Regresi

Actusl

Fitted

Residual

Residual Plot

7.4E+10

B.OE+1D

-1 5E+10

7.8E+10

B.8E+10

-9.4E+09

8.0E+10

8.9+10

-9.0E+09

PR S I

9.0E+10

91E+10

-1.1E+09

9AE+10

1.0E+11

-1.0E+10

1.0E+11

1.2E+11

-2 1E+10

1.1E+11

1.4E+11

-2 SE+10

»| =

1.2E+11

21E+11

-9.4E+10

1.2E+11

1.8E+11

-5.6E+10

1.3E+11

1.7E+11

-3 5E+10

!
]
|
|
i
|
I
I
|
|

1.4E+11

1.8E+11

-3.86E+10

*| *

3.5E+11

2.0E+11

1.6E+11

L

3.8E+11

3.5E+11

3.3e+10

41E+11

3 7E+11

4 7E+10

4. 3E+11

4 9E+11

-5.2E+10

3.8E+11

3.8E+11

-7.0E+08

3.8E+11

3.1E+11

7.4E+10

|
!
-
=
-
|
|

4 0E+11

4,7E+11

-7.3E+10

4.1E+11

4.4E+11

-2.8E+10

4.3E+11

2. 7TE+11

1.6E+11

e e e = | e e e o —f —
*
. . . v . . . . + R




Scater Plot

Expected Cum Prob

Normal P-P Plot of Regression Standardized Resi

Dependent Variable: Y
1.00

TS

¢.00 ) . . .
(L0 25 .50 75 1.00

Observed Cum Prob
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[.ampiran 6

A. Pertumbuhan investasi masa normal=>

1984 =

1985 =

1986 =

1987 =

1988 =

1989 =

1990 =

1991 =

1992 =

1993 =

1994 =

1995 =

1996

1997 =

Yo —(Yr -1
rr—1

3.319.131.200.000 — 4.049.922 .800.000

4.049.922 800.000
3.995.058.700.000 - 3.319.131,200.000

3.319.131.200.000

5.450.994,500.000 — 3.995.058.700.000
3.995.058.700.000

13.452.035.400.000 - 5.450.994.500.000

5.450.994.500.000
23.333.326.100.000 ~ 13.452.035.400.000

13.452.035.400.000
32.592.974.000.000 - 23.333.326.100.000

23.333.326.100.000
76.512.340.100.000 — 32.592 974 000.000

32.592.974.000.000
58.439.301.400.000 — 76.512.340.100.000

76.512.340.100.000
50.606.518.400.000 - 58.439.301.400.000

58.43%.301.400.000
56.634.662.000.000 — 50.606.518.400.000

50.606.518.400.000
68.427.300.000.000 — 56.634.662.000.000

56.634.662.000.000

161.976.127.600.000 - 68.427.300.0060.000

68.427.300.000.000

_ 172.041.726.200.000 — 161.976.127.600.000

93

x 100

x100 = -18,04%

x 100 = 20,36%
x 100 = 36,44%
x 100 = 146,78%
x 100 = 73,45%

x 100 =39.68%

x 100 =13475%
x100 =.2362%
x 100 =-13,40%

x 100 =11951%

x 100 =20,82%

x 100 =136,71%

161.976.127.600.000

243 304.804.000.000 — 172.041.726.200.000 §

x100 =6,21%

172.041.726.200.000

100 = 41.42%
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* Pertumbuhan rata-rata investasi pada saat nomal

_ Jmihprimbhnihnl 983541997

15
=40 9%
| . B . Ye—(Yi=1)
B. Pertumbuhan Investasi saat krisis dan pasca krisis—= T_x 100
r —
69.593.177.500.000 — 304,504,000,
1998 — 169.593.177.500.0600 — 243.304,804.000.000 x 100 = -30.29%

243 .304.804.000.000

126.459.440.000.000 - 169.593.177.500.000

1999 = x 100 =-2543%
169.593.177.500.000

2000 = 226.283.682.500.000 ~ 126.459.440.000_000 % 100 = 78,94%
126.459.440.000.000

2001 = 215.397.360.000.000 — 226.283.682.500.000 X100 = -4.81%
226.283.682.500.000

2007 = 112.882.154.000.000 - 215.397.360.005.000 X100 = -47,59%

215,397.360.000.000
+* Pertumbuhan rata-rata investasi saat krisis

Pertmbhn998 + pertmbhn1999 + pertmbhn2000 + pertmbhn2001 + pertmbhn2002
5

=-5.8%



l.ampiran 7

Hasil Regresi 2

Dependent Variable: Y7
Method: Pooled Least Squares
Cate; 07/24/05 Time: 1329

Sample: 1998 2002

Inctuded observations: 5
Total panet observations 130
White Heteroskedlasticity-Consistent Standard Errors & Covariance

Variable Coefficient  Std. Error  t-Statistic Prob.
X17? 427E+12  7.36E+11 £.804140 0.0000
Fixed Effects
_P1-C 3.28E+12
_P2-C 1.24E+13
_P3.-C 521E+12
_P4—C 265E+12
_P5—<C 1.16E+12
_P5-C 4 82E+12
_P?-C -8.38E+11
_P3-C 265E+12
“PO-C 267E+13
_P10-C 513E+13
_P11-C 391E+13
_P12—C 3.83E+12
_P13-C 453E+13
_P14cC 4 28E+12
_P15-C 1.74E+12
_P16—C -4 B3E+11
_P17-C 297E+12
_P18-C 192E+12
_P19-C 261E+12
_P20-C 1.62E+12
_P21_C 1.59E+12
_Pk22_C £.13E+10
_P23-C 3.79E+12
_P24-C -5.98E+11
_P25-C ~6.68E+11
_P26-C -4.32E+11
R-squared 0833864 Mean dependent var
1.00E+13
Adjusted R-squared 0217169 S.D. dependent var
1.52E+13
S.E. of regression 4 37E+12 Sum squared resid
F-stalistic 5593797 1.97E+27

Prob (F-statistic)

0.000000 Durbin - WWatson stat 1 005724
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Lampiran 8

Yt -1

A.Pertumbuhan UKM saat krisis = ﬂiy(—— < 100

1999 = 212.230.872.861.000 - 185.388.539.076.000 x 100 = 14.47%
185.388.539.076.000

_ 250.088.950.193.000 - 212.230.872.861.000
212.230.872.861.000

2000

x 100 =17,84%

¢ Pertumbuhan rata-rata omzet UKM saat krisis

- pertumbuhanl 998 + pertumbuhan 999 + pertumbuhan2000

-

3

=10,77%

» Total Omzet {UKM+Non UKM) =5.828.997.828.353.000
o  (Growth Share UKM saat krisis
= 10,77% x 1.301.709.986.277.000 = 2.40%
5.828.997.828.353.000
Ye~-(Yi-1)

B. Pertumbuhan omzet UKM setelah krisis = ";

x 10

289.385.755.296.000 — 250.088.950.193.000
250.088.950.193.000

2001 =

x 100=15.71%

2002 = 364.615.868.351.000 — 289.385.755.296.000 X 100 = 25.99%
289.385.755.296.000

¢ Pertumbuhan rata-rata omzet UKM setelah krisis

- pertumhuhan2001 + pertumbuhan?2002

= 20.85%
2
* Total Omzet {UKM-+Non UKM) =5.828.997.828.353.000
o  Growih Share UKM =20.85% x 1.301.709.986.277.000

5.828.997.828.353.000
= 4.66%



Lampiran 9

Hasil regresi 3
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Dependent Variable: Y?

Sample: 1998 2002
Included observations: 5

Method: Pooled Least Squares
Date: 06/04/05 Time: 09:57

Number of cross-sections used: 26
Total panel (balanced) observations: 130

Variable Coefficient  Std. Error  t-Statistic Prob.
X1? 1.03E+13 167E+12 6176426  0.0000
Fixed Efects
P 2.08E+13
_P2-C 505E+13
_P3—C 1.20E+13
_P4—C 4. B4E+13
_P5<C 2.70E+12
_P6—C 291E+13
_P7—C -3.37E+11
_PB-C 1.49E+13
_Po-C 1.61E+14
_P10-C 1.17E+14
P11 7.44E+13
_P12—C 3.50E+12
_P13-C 1.25E+14
_P14-C 7.01E+12
_P15—C 3.8BE+12
_P16-C 1.26E+12
_P17—C 9.20E+12
_Pi8C 3.28E+12
_P19-C 7.93E+12
_P20-C 6.40E+13 -
_P2C 2.26E+12
_P22C 2 89E+12
_P23--C 1.88F+13
_P24-—C 7 11E+11
_P25-C -2.81E+11
P26—C 1.58E+13
R-squared 0964378 Mean dependent var
3 46E+13
Adjusted R-squared 0.955387 S.D. dependent var
441E+13
S.E. of regression 932E+12  Sum squared resid
8.95E+27
F-statistic 107 2504 Durbin-Watson stat 0.799165
Prob{F-statistic) 0.000000
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l.ampiran 10

Fr—-(Yr-1)
Yei—1

A_Pertumbuhan Omzet Non UKM saat krisis = x 100

1699 — 781.882.408.139.000 - 703.955.988.925.000
703.955.988.925.000

x 100 =11,07%

896.166.567.807.000 — 781.882.408.139.000
781.882.408.139.000

2000 =

x 100 =14,61%

¢ Pertumbuhan rata-rata omzet Non UKM saat krisis

- pertumbuhan1998 + pertumbuhant 999 + pertumbuhan2000
3

=8,56%

¢ Total Omzet (UKM+Non UKM) =15 828997.828.353.000
s  Growth Share Non UKM saat krisis
~ $.56% x 4.527.287.842.076.000 _ 6.65%
5.828.997 828.353.000

B.Pertumbuhan Omzet Non UKM sctclah krisis = Y’—"}é@ x 100

_ 1.038.012.897.057.000 - 896.166.567.807.000
896.166.567.807.000

2001

x 100 =1582%

1.107.269.980.148.000-1.038.012.897.057.000
1.038.012.897.057.000

2002 =

x 100 =6.67%

e Pertumbuhan rata-rata omzet Non UKM setelah knisis

- pertumbuhan2001 + pertumbuhan2002

= 11.24%
2

e Total Omzet (UKM+Non UKM) = 5.828.997.828.353.000
4.527.287.842.076.000

5.828.997.828.353.000

o (irowth Share Non UKM =11.245% x

=8 73%
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Hasil Regresi 4
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Dependent Variable: Y?
Method Pooled Least Squares
Date: 06/04/05 Time: 11:26
Sample: 1998 2002 i
Included observations: 5 !
Number of cross-sections used: 26
Total panel {balanced) cbservations: 130
Variable Coefficient  Std. Error  t-Statistic Prob.
x1? 0.999994 347E-06 3157453  0.0000
xX2? 0.999998 1.44E-06  694023.9  0.0000
Fixed Effects
_P1-C 1.13E+08
_P2—C 2.04E+08
_P3-C 95253863
_P4-C 1.46E+08
_P5--C 38665924
_Pe-C 1.3E+08
_P7C 12294879
_PaC 77702197
_P9-C 2.16E+08
_P10-C 5 98E+08
_P11-C 2 59E+08
_P12-C 54224066
_P13-C 4 76E+08
_P14—C 79851121
_P15-C 54466631
_P16-C 21971931
_P17-C 68345692
_P18-C 24314405
_P19-C 39687102 :
_P20—C 1.45E+08
_P21-C 38332663
_P22-C 15724377
_P23-C 92347933 |
_P2a-C 16600448 ;
_P25—-C 13813172 :
_P26-C 37343995 ':
R-squared 1000000 Mean dependent var I
4.47E+13
Adusted R-squared 1.000000 §.0. dependent var i
5.75E+13 |
S.E. of regression 99007269 Sum squared resid ;
1 00E+18 |
F-statistic 161E+12 DurbinWatson stat  3.425835
Prob(F-statistic) 0.000000 ;



UJI MULTIKOLINEARITAS



Lampiran 12

Hasil Uji Multikolinearitas regresi 1

Dependent Vanable: X1
Method: Least Squares
Date; 06/04/05 Time: 07471
Sample; 1983 2002
Included observations: 20

Variable Coefficient Sid Emor  t-Siatistic Frob,
C 1.74E+14 432E+13 4026266 0Q.0008
x2 9. 75E+13 4.69EH13 -2.078657 0.0522
R-squared 0.193579 Mean dependent var
9.12E+13
Adjusted R-squared 0.148778 S.D. dependent var
8.12E+13
$.E. of regression 7.49E+13  Akaike info criterion 6682689
Sum squared resid 1.01E+29  Schwarz criterion 665.92645
i.og likelihood -666.2689 F-stafistic 4.320858
Durbin-Watson stat 0.750859 Prob{F-statistic) 0.052224
Dependent Variable: X2
Method: Least Squares
Date: 06/04/08 Time: 11.35
Sample: 1983 2002
Included obsarvations: 20
Variable Coeflicient  Std. Error  t-Gtatistic Prob.
C 1031147 0.115354 8.938987 0.6000
X1 -1.99E-15  955E-16 2078667 00522
R-squared 0.193579 Mean dependent var 0.850000
Adjusted R-squared 0.148778 S.D. dependent var 0.366348
S.E. of regression - D.337998  Akaike info criterion 0.763083
Sum squared resid 2.056373 Schwarz criterion 0.862662
Log likelihood -5630883 F-statistic 4.320858
Durbin-Watson stat 1.179324  Prob(F-statistic) 0.052224
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Hasil Uji Multikolinearitas Regresi 4

101

Dependent Variable: X1?
Method: Pooled Least Squares
Date: 06/04/05 Time: 11:29
Sample: 1998 2002
Included observations: 5
Number of cross-seclions used: 26
Total panel (balanced) ohservations: 130
Variable Coefficient  Sid. Error t-Statistic Prob.
X 0356784 (0027814 1282731 0.0000
Fixed Effects
_P1-C -3.91E+12
_P2C -5 42g+12
_P3-C 117E+12
_PA-C -1.37E+13
_P5-C 4 40E+11
_P6-C =5.32E+12
_P7—C -4.80E+11
_P8—-C -2 43E+12
_Po-C -3.04E+13
_Pt0-—C 9.53E+12
_P11-C 1.28E+13
_P12-C 2 82E+12
_P13-C 1.11E+12
_P1a—C 2 02E+12
_P15-C 592E+11
_Pi6-C «6.93E+11
_P17-C -£.98F+10
_P18-¢C 9.83E+11
_P19-C 1.33E+10
_P20-C 2. 10E+13
_P21-C 1.02E+12
P22-C 8.65E+11
_Pa23-C -2.70E+12
_P24-C 5. 14E+11
_P25-C -3 30E+11
_P26-C 5 82E+12
R-squared 0.967171  Mean dependent var
1.00E+13
Adjusted R-squared 0.958884 S D. dependent var
1.52E+13
S.E. of regression 3.08E+12 Sum squared resid
977E+26
F-statistic 116.7096  Durbin-Watson stat 1.425028
Prob{F-statistic} 0.000000




Dependent Variable: X27?

Method: Pooled Least Squares
Date: 06/04/05 Time: 11:30
Sample: 1998 2002

Included observations: 5

Number of cross-sections used: 26
Total panel (balanced) observations: 130

Variable Coefficient  Std. Error  t-Statistic Prob.
X1? 1723761 0134382 1282731  (Q.0000
Fixed Effects
_P1-C 1.63E+13
_P2-¢ 3.04E+13
_P3-C 4.18E+12
_P4-C 4.30E+13
_P5-C 1.87E+12
_p6-C 2.20E+13
_F1-C 2.29E+12
_FE—C 1.15E+13
_PS—C 1.16E+14
_P10-C 3.05E+13
_P11-C B.24E+12
_P12-C -1.93E+12
_P13-C 4.76E+13
_P1a-C 7.98E+11
_P15-C 2.06E+12
_Pt6-C 3.27E+12
_P17-.C £.25E+12
_Pt8-C 1.15E+12
_P19-C 4.62E+12
_P20-C 6.24E4+13
_P2i-C 7T.01E+11
_p2-C 4.18E+12 .
_P23--C 1.35E+13
_P24-C 2.92E+12
_P25-C 2.05E+12
_P26-C 1.77E+13
R-squared 0.981229 Mean dependent var
3.47E+13
Adjusted R-squared 0.976491 S.D. dependent var
4 42E+13
S.E. of regression 6.77E+12  Sum squared resid
4.72E+27
F-statistic 207.0837 Durbin-Watson stat 1.271932
Prob(F-statistic) 0.000000




UJlI HETEROSKEDASTISITAS
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Lampiran {4

Hasil Uji Heteroskedastisitas, yang menggunakan uji Giesser, Regresi |

Dependert Variable: ABS_RESID
Method: Least Squares

Date; 06/04/05 Time: 07:40
Sample: 1983 2002

Included chservations: 20

Variable Coefiicient  Std. Error  t-Stalistic Prob.
C ZA2E+10  372E+10 0569808 0.5763
X1 0.000161 0000147  1.097465  0.2877
X2 1.30E+10 326E+10 0400133 06940

R-squared D.066596 Mean dependent var
470E+10

Adjusted R-squared  -0.043216 $.D. dependent var

457410
S.E. of regression 467E+10  Akaike info criterion 52.10902
Sum squared resid 3 71E422  Schwarz criterion 52 25838
l.og likelihood 5180902 fF-statistic 0.606457

Durbin-Watson stat 1.935702  Prob(F-statistic) 0.556661
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Hasil Uji Heteroskedastisitas, vang menggunakan uji Glesser, Regresi 2

Dependent Variable: ABS_RESID?

Method: Pooled Least Squares
Date: 06/04105 Time: 10:55

Sample: 1998 2002

Included observations: 5

Number of cross-sections used: 26

Total panel {balanced) observations: 130

White Heteroskedasticity-Consistent Standard Errors & Covariance

Variable Coefficient  Std. Error  t-Statistic Prob.
X17 7.55E+11 3.94E+11 1.919586 00577
Fixed Effects
_P1-C 1.16E+12
_P2-C 2.55E+12
_P3-C 1.07E+12
_P4-C 1.43E+12
PS5 C 9.11E+11
_P6—C 8.33E+11
_P7-C 1.71E+12
_P8-C 57T1E+11
_Ps-C 6.90E+12
_P10-C 7.53E+12
_P11--C 6.21E+12
_P12-C 577E+11
_P13C 8.47E+12
_P14-C 1.22E+412
_Pi5-C 1.6BE+12
_P16-C 1.67E+12
_P17-C 5.88E+11
_P18-C 9.78E+11
e _P19-C 8.59E+11
_P20-C 1.22E+12
_P21-C 2.24E+11
_P22-C 1.55E+12
_P23-C 1.68E+12
_P24-C 1.70E+12
_P25-C 9.22E+11
P26 1.38E+12
R-squared 0.571932 Mean dependent var
2 47E+12
Adjusted R-squared 0.483876 S.D. dependent var
- 3.02E+12
S E. of regréegsion 221E+12  Sum squared resid
5.04E+26
F-statistic 5292929 Durbin-Watson stat 2170078
Prob(F-statistic) 0.000000
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Hasil Ujt Heteroskedastisitas, yang menggunakan uji Glesser, Regresi 3

Depenclent Vanable; ABS_RESID?
Method: Pooled Least Squares
Date: 06/04/05 Time: 10:07
Sample: 1998 2002
Included abservations: 5
Number of cross-sections used: 26
Total panel (balanced) observations: 130
Variable Coefficient  Std. Ervor {-Statistic Prob.
x1? 1.24E+12 7.68E+11 16202090 01082
Fixed Effects
_P1-C 2 14E+12
_P2-C 3.53E+12
_P3-C 2.15E+12
_Pa—C 3.40E+12
_P5-C 3.68E+12
_pPe-C 1.82E+12
P7.C 3.78E+12
_P8C 2 BBE+12
_Pa-C 228E+13
_Pio—C 9 88E+12
_Pi11—C 9.53E+12
_Pi2-C 4.05E+12
_P13-C 1.51E+13
_P14-C 316E+12
_P15-C 1.73E+12
P15 3.34E+12
_PMM7C 371E+12
_P18-C 3.59E+12
_Pis—C 309E+12
_P20C 9.93E+12
_P21-C 4.52E+12
P22 3.10E+12
_P23-C 1.12E+12
_P24--C 3.30E+12
_P25-C 507E+12
. P26—C 269E+12
R-squared 0608735 Mean dependent var
562E+12
Adiusted R-squared 0508970 5.0 dependent var
6.13E+12
S.E. of regression 429E+12 Sum squared resid
1.90E+27
F-statistic 6.163423 Durbin-Watson stat 1.921405
Prob{F-statistic) ~_0.000000 —
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Hasil Uji Heteroskedastisitas, yang menggunakan uji Glesser, Regrest 4

Dependent Variable: ABS_RESID?
Method: Pooled Least Squares
Date: 06/04/05 Time: 11:34
Sample; 1998 2002
Included observations: 5
Number of cross-sections used: 26
Total panel {balanced) observations: 130
Variable Coefficient Std. Error  +-Siatistic Prob.
X1? 722E06  1.52E-08 -4.744322 0.0000
xX»? 2.30E-06 6.92E-07 3.3213838 0.0012
Fixed Effects
_P1—C -3717029.
P2-C 6564659,
_P3=C 45335066
_P4-C -79614997
_pP5—C 23284772
_P6-C 9761648,
P7-C 660383.0
P8C 22820885
_Po-C 78803995
_P10C 2.32E+08
_P11—C 247E+03
_Pi2-C 35463705
_P13-C 2.19E+08
_P14-C 39167273
P15 36008500
_p16-C 1591405.
_P17-C 51768185
_P18—C 22136740
_P19-C 25612884
_P20—C -91354550
_P21-C 23548456
_P22-C 6665813,
P23 19551336
_P24-C -593474.1
P25 C 2694571,
_P2—C -114549 1
R-squared 0687354 Mean dependert var
; 44872571
Adjusted R-squared 0.604554 S5.D. dependent var
X 75641311
S.E. of regression 47564239  Sum squared resid
2.31E+17
F-statistic 8205449 Durbin-Watson stat 1.744904
Prob{F -statistic) 0.000000
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Penvembuhan Heterokedastisitas

Dependent Vanable: ABS_RESID?
Method: Pooled Least Squares
Date; 07/21/105 Time: 14.13
Sampie: 1998 2002

included observations: 5

Number of cross-sections used: 26
Total panel (balanced) observations: 130

Variable Coefficient  Std. Emor  t-Statistic Prob.

xX1? 9.87E+09 336E+10 (0294079 0.7693

xX2? 0.003496 0.002701 1284518 (0.1984

Fixed Effects

_Pt1-C 0.063394
_P2-C 0.299427
_P3-C 0.044677
_P4-C -0.030926
_P5C 0.029423
_P6—C 0.012056
_P7-C 0.018968
_Pa—C 0.006283
_PoC 0.008823
_P10-C 0.020610
_P11C 0.041813
_P12—C 0.019496
_P13-C 0.006558
_P14-C -0,0068562
_P15-C 0.017199
_P1&6-C -0.020874
_P17-C 0.011678
_P18-C -0.000720
_P19--C 0.011284
_P20—<C -0.016591
_P21—C 0.003212
_P22C 0.047867
_P23-C -0.003151
_P24-C -0.011525
_P25-C 0.003626
_P26—C -0.053661

R-squared 0.779540 Mean dependent var.  0.039249

Adjusted R-squared 0.741183 S.D. dependent var 0.067496

S.E. of regression 0.035640 Sum squared resid 0.129562

F-statistic 1335814  Durbin-Watson stat 2.019290
Prob{F-statistic) 0.00000G
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Lampiran {9

Penyembuhan Autokorclasi menggunakan Uji Theil Nagar pada regresi 2

Dependent Variable: Y7
Method: Pooled Least Squares
Daie: 06/04/05 Time: 12:43
Sample{adjusted). 1999 2002
Included observations: 4 after adjusting endpoints
Number of cross-sections used: 26
Total panel (balanced) observations: 104
White Heteroskedasticity-Consistent Standard Errors & Covanance
Variable Coefficient Std. Emor  {-Statistic Prob,
X17? 213E+12 4 BOE+11 4. 438641 0.0000
Fixed Effects
_P1-C 1.29E+12
_P2-C 7.53E+12
_P3-C 2.74E+12
_P4-C 1.15E+12
_P5-C 1.05E+12
_P6C 2 54E+12
_PI-C £5.35E+11
_P8-C 1.18E+12
PSC 1.63E+13
_P10-C 2.74E+13
_P#1--C 2.21E+13
_P12-C 2.31E+12
_P12-C 247E+13
_P14-C 264E+12
_P15-C 592€+11
_P16-C 4.65E+11
_P17-C 1.67E+12
_P18—C 7.69E+11
_P15-C 1.55E+12
_P20—C 5.92E+11
_P21-C B8.79E+11
_pP2-C -2.78E+11
P23 C 1.54E+12
_p24a-C -5.32E+11
_P25-C -S17E+11
P26-C 4. 30E+11
R-squared 0.917455 Mean dependent var
5.60E+12
Adjusted R-squared 0.6889583 §.0. dependent var
- 8.52E+12
S.E. of regression 2.83E+12  Sum squared resid
: 6.17E+26
F-statistic 3291634 Durbin-Watson stat 1.840074
Prob(F-statistic) 0.000000
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Penyembuhan Autokorelasi menggunakan Uji Theil Nagar pada regresi 3

Dependent Vanable: Y7
Method: Pooled Least Squares
Date: 06/04/05 Time: 12:31
Sample(adjusted): 1993 2002
Included observations: 4 after adjusting endpoints
Number of cross-sections used: 26
Total panel (balanced) observations: 104
Variable Coefficient  Std. Error  !-Statistic Prab.
Xi7? 302E+12 8.07E+11 3737869  0.0004
Fixed Effects
_P1-C 8A1E+12
_P2-C 2.08E+13
_P3-C 513E+12
_Pa—cC 1.95E+13
_P5-C 1.01E+12
_P6-C 1.17E+13
_P7—C 1.24E+11
_P8-C 6.27E+12
_P9-C 7.00E+13
_P10-C 463E+13
_P11-C 3.27E+13
p12-C 1.27E+12
_P13-C 526E+13
_P14-C 257TE+12
_P15=C 2.59E+12
_P16-C 9.32E+11
P17 C 3.49E+12
_P1a-C 1.64E+12
- _P19-C 3.27E+12
_P20-C 2.81E+13
_P21—C 2.60E+11
_P22-C 1.62E+12
_P23-C 862E+12
_P2a—C 7.37TE+11
_P25--C =3.91E+11
_P26—C 5B66E+12
R-squared 0963711 Mean dependent var
1.44E+13
Adjusted R-squared 0651457 8.D. dependent var
187E+13
$.E. of regression 4.12E+12 Sum squared resid
1.30E+27
F-statistic 7864783 Durbin-Watson stat 1,609460
Prob(F-statistic) 0.000000
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Penyembuhan Autokorelasi pada regresi 3 melalui transformasi modet

Dependent Variable: Y?
Method: Pooled Least Squares
Date: 06/05/05 Time: 09:33
Sample{adjusted). 1999 2002
Includedi observations: 3 after adjusting endpoints
Number of cross-sections used: 26
Total pane! (balanced) observations: 78
Variable Goeflicient  Std. Error  t-Statistic Prob.
X17? 103E+12 823E+11 1255264 02151
Fixed Effects
P 6.41E+12
_P—C 1.54E+13
P3C 408E+12
_P4cC 1.62E+13
P5-C 1233E+12
_P6C 1.19E+13
_PI=C 7.15E+11
_P8—C 5.13E+12
_Po-C - 5.58E+13
_P10-C 4.09E+13
P 2.68E+13
_P12-C 149E+12
_P12-C 4 47E+13
_P1acC 2.49E+12
_P15—C 318E+12
_P16-C 1.42E+11
_P17=C 3.45E+12
P11, 1.86E+12
Pi1s-C 2.B8E+12
P20-C 2.49E+13 .
P21-—C 7.96E+11
P2C 2.10E+12
P23C 8.05E+12
_P24-C 1.40E+12
P25 9.12E+10
P26—C 528E+12
IR-squared 0.966756 Mean dependent var
1.18E413
Adjusted R-squared 0949809 S.D. dependent var
1.53E413
S.E. of regression 343E+12 Sum squared resid
5 99E+26
F-statistic §7.04348 Durbin-Watson stat 2.272006
Prob{F-statistic) 0.000000
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Penvembuhan Autokorelasi menggunakan Uji Theil Nagar pada regrest 4

Dependent Variable: Y7?
Method: Pooled Least Squares
Date; 06/04/05 Time: 12.07
Sample{adjusted): 1999 2002
Included observations: 4 after adjusting endpoints
Number of cross-sections used. 26
Total panel (balanced) observations: 104
Variable Coefficiet  Std. Emor t-Statistic Prob.
xX1? 1.000011 6.56E-06 152501.5 0.0000
x22 0.999086 2 88E-06 346826.9 0.0000
Fixed Effects
_P1—C 5.37E+08
_P2-C 1.17E+09
_P3-C 3.07E+08
_P4-C 1.08EH)D
_pP5-—C 1.02E+08
_P6—C 7.42E408
_P7-C 73671082
_PB-C 3.78E+08
_Ps-C 2.72E+08
. _P10=C 1.96E+09
_P11-C 1.18E+039
_P12-G 1.28E+08
_P13-C 2.09E+09
_P14C 2.21E+08
_P15-C 1.41E+08
_P16-C 1.01E+08
_P17C 2 ME+08
_P18—C 60657124
_P19-C 1.99E+08
_P20-C 1.85E+08
_P21-C 85537616
_P22C 1.22E+08
_P23-C 4 6OE+08
_P24-C 79141968
P25 C 73212425
P26—C 4 G4E+08
R-squared 1.000000 Mean dependent var
7.64E+13
Adjusted R-squared 1.000000 S.D. dependent var
9. 75E+13
S.E. of regression 219E+08 Soum squared resid
* 3.65E+18
F-statistic 7.55E+11 Duwbin‘Watson stat 2.015355
Prob(F-statisticy _ __ __0.000000




