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LAMPIRAN 1

DATA PENELITIAN
booBs Y X1 X2 %3
1083 | 565.181.400 1027.347 61.781 868.689 230
1984 | 644.155900 | 1012077 68.386 781.687.420
1985 | 701410200 | 1010608 | 69960 | 819209010
1086 | 990.949.200 1.096.758 81.910 770.319.430
1987 | 1.184.993.000 968.672 ) 631 833.995.040
1988 | 1.915.784.000 | 903,427 113.625 777.420.110
1989 | 1.836.008.000 | 1.026.301 122.997 755.119.290
1990 | 1.905.151.000 | 1942942 217.402 859.577.710
1991 | 2375.132.554 | 1603694 | 241.536 308.760.110
1992 | 2.485.474.495 |  1.677.481 312.535 836.645.690
1993 [ 3.567.211.071 | 1742242 310.886 868.689.230
1994 | 3850188892 | 1.814.097 347.805 911.192.830
1995 | 4513.554250 | 2053.488 325.149 960.630.400
1996 {5.594.502.414 |  1.980.949 311.315 1.023.386.410
1997 | 5.952919.862 | 1.991.854 283.818 | 1.035.324.070 |
1998 [ 7098434473 [ 1279460 115.309 1.002.789.270
1999 110.726895598 |  1.764.934 86.258 1.019.215.600
2000 11946612817 2559527 | 114.440 1.054.929 250
2001 [23.737.344.852 | 2.470.647 i11.136 1.096.201.900 |

Y- Pendapatan Aslt Daerah (Rupiah)

N1 - Jumlah Wisaiawan Nusantara (Orang)

-,
)

-
9]

2 = jumlah Wisatawan Mancanegara (Oraryr)

= PDRB Rul tabun dasar 1993 (Ribuan Rupiah)



LAMPIRAN 1
DATA YANG TELAH DI NON LINEARKAN

e 20.15206%6 13.3424% 11.03135
1954 20.28340 13.82752 11.13292
Lty 23.36260 13.32606 11.1556%
1556 20.71417 13.90787 11.31338
L 20.09300 13.7856%n 11.42552
1955 21.37339 13.71385 11.64066

— e

b= b e L
Lad L L L ek Ll
[y
o
e
L
[8)

TN 21.3308€ 13,84147 11.71992 13,5734
L9490 21.36743 14,4797 12.28950 13.66420
T 21.58532 14.28782 12.39477 13.60326
EEP 21.63372 14.33280 17.65247 1364706
EEE 21.995059 14.3706% 12.6471¢ 13.67474
SR 72.07139 14.41110 12.75940 15.72251

A 2223038 14.53505 12.65204 13.77534
990 12.44505 14.49909 12,64856 13.83863
4475 02.50715 14.50458 12.55609 1335023
LIS 7. 68314 14.06195 11.65537 13,21830
1YLn 23.09602 14, 38367 11,3651 TR, R3454
200U 23,2038 14, 75533 11.64781 13.3689%
LU ’3.89032 14.71559 11.61851 T3, 30736



abs NEWLNY
1963 NA
14954 15.07321
TURS E.12454
LOBL 15.44810
TRy 15.53758
L9Ed 5.97174
LYE9 15,.80501
19595 15.85297%
L5891 16.06391
1442 16.05231
15993 16.4018%
19%4 16.38481
1000 16.52404
19498 16,.69764
1997 16.70423
1995 16.86417
1549 17.23155
DO 17.23258
230l 17.8912

NEWLNX1 NEWLNXZ
NA NA
10.248689 8.2808%0
10.25111 g.277385
10.33329 8.429199
10.18794 8.50057%7
10.15033 8.686716
10.2958% 8.710352
10.90115 9.259449
10.54425 9,217459%
10.62885 9.447941
10.66510 9.376025
10.69572 9.489609
10.80822 9.3932328
1C.74121 2.367175
10.75640 9.285944
1G.31185 5.409133
10.74806 §.351731
11.02641 8,70948¢
10.8051% 8.607100

NE
13.0337¢
106.10793
10.03427
10.12960
10.03882
10.02783
10.18497
10.07053
10,1201
10.14901
13.18706
10.22754
1027710
10.27z4¢C
16.,23747%
10.26190
10.29222
10.321a%



Memilih Model Linear atau NonLinear

2 Uji MWD test



LAMPIFAN 2

Le /., Dependent Varilable is ¥
Date: 3=-21-2003 / Time: 22:11
SMPL range: 1983 - 2001
Number of cbservatlions: 19

WARTABLE COEFFICIENT STD. ERROR T-STAT 2-TRIL 31G.
C -2.232E+09% 0.0010584 -2.109E+12 G.0000
X1 632.72243 4.141E-10 1.528E+12 g.000c
»nZ 22325.065 2.571E-09 B.6B3E+12 0,0000
X3 921.63082 1.125E-09 B.191E+11 0.0co0
Z1 -44722382, 0.0002444 -1.830E+11 {.2000
i-sgusred 1.000Q000 Mean of dependent var 5.17E+08
Adjustaed R-squared 1.000000 §.D. of dependent var Z.61E+08
5.%. of regression 2.12E-05 sum of sqguared resid 4. 48E-10
Log likelihood S0.74189 P-statistic 1.52E+26
Curbin-Watsen stat 2.61414¢ ProbF-statiscic) 0.000000
Coefficient Covariance Matrix
C, o 1.12E-06 C, 4L -4, 10E-13
Z.nl 1.91E-12 C, %3 -1,14E-72
C,el 2.24E-07 K1,KL 1.718-1%
1,0 ~8.34E-19 Ki,X3 3.81E-1%
A1 2L -7.45E-14 ¥2,X2 5.61E~18
w2, -2 42E-18 XZ, 11 5.81E-1
X3, a3 1.27E-18 K3,EL1 -2.62E-13
Zi,2- 5.97E-08



LAMPIRAN 2

1.5 // bependent Variable
Date: 3-21-2003 / Time:
SMPL range: 1983 - 2001

is Ly

22:12

Humber of observations: 19

Mmoo EES——SS———————=— - oOEC IO oEmnmETmS—=—==—=====

VARIABL COEFEICIENT STD. ERROR T-5TAT. 2-TA1L 3IG.
C -6%,. 600038 20.0124606 ~3.4978341 0.0037
1LX1 1.3741907 0.8842213 1.5541252 0.1425
LXZ -0,2383138 0.4125256 -0.5776345 0.5726
Lx3 2.4553732 1.9232797 2.836045350 0,0132
22 1.370E-10 1.377E-10 0.9948017 0.3367
E-sdquared 0.794008 Mean of dependent var 21_78044
Adjusted B-sguared 0.735154 5.0. of dependent var 1.046973
5.E. of regression 0.538809 S5um of squared resid 4.064412
Log likelihood -12 30922 F-statistic 13,49099
Durbin-Watson stat 1.0182886 Prob(F-statistic) 0.0C0103
Coefficient Covariance Matrix
Cc,cC ¢00.4988 C, LK1 7.258873
C,Lx2 -0,198163 <, LX3 -3%,618%%
c,E2 -9.,52E-10 [LX1,Lx1 2.781847
LAL,L¥2 -3.267148 LX1,LX3 -1.106851
Lxl, 22 4.91E-11 LX2Z,LX2 G.170177
LX2, L3 0.142252 LX:z, 22 -4,02E-11
LX3, LX3 3,699005 LX3, 22 5.41E-11
22,87 1.90E-20




Uji Asumsi Klasik
* Uji Autokorelasi
< Uji Heteroskedastisitas

< Uji Multikolinearitas



LAMPIRAN 3
UJI AUTOKORELASI (SEBELUM PERBAIKAN)

oSS Dependent Variakble is LNY
Date: 5-20-2303 / Time: 16€:29
Siel range: 19683 - 2001

i —-62.725501 18.774997 -3.34090¢l 0.0045
LAKL 1.0181810 U.BU872589 1.2¢02258 0.226%
LHAZ 0.0521619 0.2913048 0.1720828 C.8E03
LMK3 5.0646453 1.8820963 2.68095498 0.01¢8

R-sgoared 0.779447 Mean of dependent var 21.78044
A el R-sguared 0.739337 S.0. of dependent wvar i.046979
S.E. of regression 0.538623 Sum cof squared resia 4,38171¢

Pikedihood -12.9580%8 F-statistic 17.687032

£ TRal 00 shalt 1.ig7019 PropiF-stacistic: L, GannEs
Coefficlient Covariance Mafrix

i S M Sm—o oo —————oooEzomooEmmao—— oo o SRS OO Eo oo ——mSm==I o

352.504958 ¢, LINKL 2.7148250

-2.2144840 <, LEX3 -33.d6133
U.654042  LNAKL, LWXY -u. 182333
-1.2461924 LNXZ,LNx2 0. 086658
0.25¢761 LNK3,LNX3 3.54228¢

(IR T Lobe2e7 201527 21,
: : I 149ge 0.38773 Zu.ZeE3h 0 Juleil7
I : i 3965 -0.0337L 20.34%0 2008054
! : - : i 19z 3.02587 20,7142 20.0843
: ' * : P28 T ~0,07082 20,8930 0.%6%4
i : [ : . | 14988 0.481919 21.3734 20,5542
: : i : - I 1969 0,789%9¢ 21.330% 20,3409
: : 11990 -0.20947  Z1.2¢7¢ 21,8773
P : ¢ 189l 0.200974 21,888 2l1.378¢
. : 11992 3.02418 Z21.€337 21.6096
P : P1993 GLiDent Fil.9¥bhil U1 UB3BZ
* : 11394 ~-0.035583 22,0714 22,1272
* i : POAS9L -0Q.289727 22.23¢4 Z22.3217¢
: A ! : 1 1996 -0.35416  22.4451 22,7992
| . : : I 1997 -0.35107 22,5071 Z2OB5eT
| : I * I 13998 0.48424 22 .¢631 22.1%89
: : i * ¢ 1899 0.3021z2 25.U860 22.593%
i : 1= : i 2000 0.0418% 23.2038 23,1619
I : 1 e { 2001 0.57158 23.8903  23.3187



LAMPIRAN 4
UJI HETEROSKEDASTISITAS

1S // Dependent Variable is ARBSU
Date: S-20-2003 / Time: 16:28
SMPL rawmge: 1983 - 200t

hunber of observaticonsg: 13

i -4, 8567539 9,7042853 =0.5046002 3.6212
N2l -0.,1947540 0.4187100 -1.1836995 0.2550
e -0, O90G1LE 0.1E505¢75 -0.£037%2¢ 2.5555
MX3 0.9775744 (0.9728044 1.0049033 0.3309

R-sguar O.26e223 Mean of dependent var J.3B163%2
Acdjusted R-sguared 0.11846¢ §.D. of dependent var 0,22686850
3.E. < regression J.2T7B399 Sum of squared resid 1.1&82504
Loy likelihood -0,413869 F-statistic 1.814059
Dure i GL1RTE45

WETSON SLAaL L A0336Y FrobifF-statistic’

[k l, LEKL U.174732  LNXL,LNKZ -J 83507
TWNWI, LA -0.332930 LNKZ, LNX2 J. 3
LKA, LRXS B.0635%0  LNK3I, LHX3 D.946344

=

Residual Plow obs RESIDUAL ACTUAL ELTTZ!

! i C 1983 0.44374 0 106287 81325
1984 -0,i2651 0.33773 0.51424

: . Pol9ED -0L0IBE9E DLUDEWTA 0 anand

! 2986 -0.41789% G,02937 D, 44376
vo1987 -0.59583  U.0T76RL DLET7L4S

! ® I 1988 0.30028 0.281913 1.31233
: : D 1989 0398979 0.789%c 0, 5l000

! : Lo POL9%0 0.,33022 0.50947  1.17925

199 ©.00408  0.204974 O Z

s v

i : ) : Pl992 -0.10833 0.02414 a.1

! : T : S1BE3 -0L054TR UL LREEL 0 25080
' P : i 1994 =0.17166 0.05383 0.22749
! : Lo : i 199L 0.96334  0,26727 U, 2z38%
' : T : i 1996  0,04661  0.3541¢ 0, 30734

1997 $.02700  O0.35187 0 0,32457

|

1
H : . ! PR )
| H - ’ : | 1998 -0,11001  0.484249 o w4475
i : i : 11999 C.0Z2476  0.50z17  0.47736
| * : i 2000 -0.2595%2 0 04189 0.3733141
i : : T PZ0Cl 021281 w.E7lsn i




LAMPIRAN 5
UJI MULTIKOLINEARITAS

LS // bDependent Variable is LNX1
UaTe: 9-Z25=2003 7 Time: 18:10
SMPL rarge: 1983 - 2001

Wumber ¢f observations: 1%

C $0.209258¢9 1.2746106 8.0084754 3. 0000

Lix2 D.3362471 0.1068732 3.1462257 3.0059
R-sguared 0. 368000 Mean of dependent var 14.21499
Agjustea R-sguared U.330824 3.0, of dependent var . 3433207
T.E. of regression d,281327 Sum of squared resid 1.34545%
Tog likelirood -1.B06656 F-statistic D 898736
Lurbin-watson stat U.d53547 Prob(F-statistic) GL.005891

Coefficient Covariance Matrix

obs REST

' : LI : colwR3 =0LUTe06e B3, md420 0 L3 d9In5
; : - . co29%4 -0,12519% 0 L3, 0ZTER L3.33Z7
. ; : Cole35 -0,13429 L3,4261 13,9004

r : coIwoe —0L,10857 L3.9075 0 14,0034

19687 -0.26741  13.7337 14.C%L1

952 -0.40548  L2.T7140 14,1234

: C1989 -0,30861 13,3415 14.1901

- . CoEBT 0L13B1: Lo2.478% 0 14.5341¢

- : ¢ 1891 -3.08918 Lo, 2878 14,3770

. : : : CoI9BZ =0.13084 4. 3370 14,4030
! : . : 1993 -0.0%218 0 14,3707 14,4619
: L : 1994 -0.,08850 14,4131 14.399¢

: : o : 1885 0,05810 14,5351 14.47%70
: o : Co29%6 0 0L036T75 0 T4 490 i4.4023

- : 1997 0.07334  14.5046 14.431z

i COIB%E -0.06643  Le,0fl3 14,1784
* ;1999 9.,352d45  14.3336 14,0308

E ! N 2000 0.62950  1£4.75333  14.12¢%w
x HERAVIvRY U.6040L 14.7200 14.1160



LAMPIRAN S
UJI MULTIKCLINEARITAS

L3 // Dependent Variable is LN¥X1
Date: 2-20-70G03 / Tine: l1a:21
3MEL range:; 1383 - 2001

Numizer of cohservations: 19

i -16.0106486 5.9726754 -2.0606493 B.0l%8
LNAS 2,2058932 0,4358750 5.0608392 W, 0001

R-sguaraed 0.6031087 Mean of dependent wvar 11.2143%8
Adiustled R-sguared U.3577585 5.D0. of dependent var . 343807
3.E. of regression 0,223517 Sum of squared resid 2.94931%
Log likelihoca Z.563912 F-statistic 23,6120%
Lurbiln-watscen stat U.856497 Frob(F-statistic} 3.230088

Cocefficliant Covariahce MaTrix
e 35.67285  C,LNX3
TNAZ, LMe3 0.189957

L orddd =0 311AR id,1a5d4
1 1904 ~0.08%8uUd G214
- H PoLeRh -0, 1939 14,2250

e TNV EN = T
b P98 T -0,24Q73 14,0645

- ! Thgn =0 ,1%00h" 1A gl

- G890 ,00343 Pa, 8453

* POTHEST 0L LLBEG LaL.L 3Lt

' v L9910, 29114 13,3357

’ Po1EEY O.7%¢1zc id.uTLE

i N | 1993 0.Z21e31 14,1344

' I v 1994 0L1515¢ L L2 5aT
i ' i 1993 0.1587% 14,3753

i ™ | 199 -0, Ui&sD 14,5150
I < 1997 ~-0.03649 14,5415
i po19%s -G 4A05%08 14471
: , I 1939 -0,12325% 14,5009
. i * | <Gl 0.1724% id.3822
; [ 1 2001 U.ubh24s 14,6675



LAMPIRAN 5
UJI MULTIKOLINEARRITAS

L3 7/ Dependent Variable is LNXZ
Liana: S5=70-20033 / Time: 16:23
SMPL range: 1983 - 2001

Nanbser of observations: 19

JEETABLE COEFFICIENT 5TL. ERBOR T-3TAT 2-TRIL 51G.

i -4.,6267878 16.581817 -0.2790328 U.T83¢

I 1.2070851 1.21008893 0,997 17Y 0.3325
w-squared 0.5552495 Mean o dependent var 11.9.2%98
Ad]anted Posguared -G U0t27¢ 5.0. of dependent v GL620449
S.E. of regression 0.620534 Sum of squared resid 0.546003
Log Llwedihooa -16._BICEY F-statistic J.995042
Durbin-wWalsolt stat 0.2157153 rrobif-stacistic) 0.332501

| . | 1983 -0.84444 11,0314 11 .%75%
- ! 1984 -0.062948 11.1322 11.7524

' ¢ P 1935 -0.65332 11,1550 11,3380
L30d -ULazid8 0 Ll T
’ 197 -0,.4u507 11 i, 3300

- L8ne -0LL0314 0 Lk 117502

. i 1%a3  0,088525 i PLLYLOY

* CoLeSu UL glZad 1202 Li.3c7:

! i * P19%1 0.60127 12 11.7935
- 9% Llgneul LI 1i.5344

! x 1993 0. TaT39 12, 11,4798

T 199 0,02195 1z, 11.92374

1 = 11995 0.9909%1  1Z. 12,303z

i N i 19%% 0.579%L 12 12.277¢

| * i 1967 0.46d44d 1 12.0914

' i | 1%9% -0,39770 1L 12 .0531

. i j 19499 -0.70732 11 12.9727

[ Po2000 -0.4860n 11 12,114z

I | 2001 ~-2.54227 11 12.1606




LAMPIRAN 6
UJI AUTOKORELASI (SETELAH PERBAIKAN)

Lz f/ Dependent Yariable is NEWLNY
Date: 5-20-2003 / Time: 17:19
EHFL range: 19%md - Zidll

T.754835 Mean of dependent var
hojusted R-scuazesc CLIGZ500 2.2, of dependent vaz
S.E. of regresgion U.£14780 Sum of squared resid
Log likeiihcoo -T.4389485 F-ETatistac

stet L.el4ss2 Erob F-statistic)

[A T I A
=y
[k
—

—
LTI TR S O O

-0,37650
i 465

-3.5335634
G.7880812
~0.43346414
3.3588012

L1594 WEWC, NEWLNY
Yogd  NeWC, NEWLNX
BLWLEK L, NEWLNKY
9 NEWLNKZ, NEWLNXZ

O, 0Gas
U.4433
W.edld
O,0047

T.78020%
2.40859%

L AGAT G




Residual Flot obs RESIDUAL ACTUAL FITTED

[ Hh | b 19684 -0.37368 15,0732 15,4469
| ! ! | 1985 -0,73€14 15.1245% 15.8607
i 1 | 18Be ~0.029032 15 4481 15,4771
| * } | 1987 -0.382%3 15,537¢  15,9204%
{ H | * | 198686 0_.59808 15,9717 15,3737
| ! * | 1989 0.4171% 12.8050 15,3878
{ oot | | 1390 -0.554017 15.85%30 1&.4070
i f > [ 1991  0,38733 1E.0639 15.R966
i T | : | 1592 0.05%701 16.0%23 15.9985%3
! ; * : | 1993 0.22378 14.401% 16.1781
| * : [ 1984 -0, 00742 1&.2B4B 16,3522
| : * ! P 1995 -0 1R038 1/ 5240 15,5894
! : * i : [ 1396 -0.23426 16,6976 I4.4931w
| : * 1 | 1997 —0,21888 1e.7042 14,9231
i { * | 1998 {.Z€705 1&.v642 14,507
| ' ! * 1 1948 0,2%8728 17,2315 1R, 733
: * [ 2000 -0_01991  171.23%6 17.32524%

|

2000 0.532%s 17.831:z



LAMPIRAN 7
UJI HETEROSKEDASTISITAS

L .

LEW  WEWLH~
WEWD, HERWL




LBEMPIRAN 8
UJI MULTIKOLINEARITAS

L3 /7 Dependent Variable is NEWLNX]
Tati: S-23-2003 / Time: 10:57
SHMPL ratnge: 1984 - 24401
Humoer oI observations: 13

VARINELE CCEFFICIERT ZTD. ERRG T-STAT. ¢-TAIL 57G.
NEWC 1G.32554¢ 1.5465%40 0.075C1ER 0.0600
MEWLNKZ 0.3279907 0.129%0314 2.5419446 0.0218
R-syuared 0.287669 Mear of dependent var 10.56781
Adsusted R-sgquared 0.243149 .0, of dependent wvar .2815H3%9
S5.E. ol regression 0.244931 sum of squared resid 4.959859
wog likelihood ¢.541197 F-statistic 6,461,482
sSurbin-Watson stat 0683757 Prob({¥-statistic) 0,021755
Ccefficient Covarizrnce Matrix
NEW, Ntk 2.3928981 NEWC, NEWLRXZ -,199345
NEWLNXZ , NEWLHKZ G.016649

S.07234 10,8092 L0.73869
GL01287 0 19,7412 14,7283
SLCR4300 10,7860 20,7017

¢

<
{1998 -0.10216 10.3120 10.4141
. 3 e

.

J35278  19.7461 10,3993
! “ 12000 0.52399 11,0366 10.5126
- - 2001 42612 10.5052 -0.4730



LAMPIRAN 8
UJI MULTIKOLINEARITAS

L3 // Dependent Variable i1s NEWLNXI
Late: 5-23-Z0C% / Time: 16:31

SMPL range: 1484 - 200%

Huner o observarions: 18

WERIBDLE COEFFICTIENT STDh. ERROR T-STAT 2-TALIL 5IG
HEWD -15.054264 b.3381512 =2.3751623 0, 0304

NEWLNE S 2.1373050 3.,4623393 4.624104% B.G003
R-zquared 0.571990 Mean of dependent wvar 1, 56781
Adjustee H-S5Quared U.945%240 5.0. of dependeni var .241523%2
5.E. ¢f regression 0.18985%8 Sum of sguared resid D.576739
Log iikelihooa 5.42574¢ F-statistic 21.382354
Durbiin-Watson stat 1.361917 Prob(F-statistic) DL000281

NV e GO.3TZ3% NEWS, NEWLNX: A SN AN
NEWLNAES, KEWLRA 3 }.213758

ne3ildual Plort obs RESIDUAL  ACTUAL ELTTED

L 182 ~0,0303R 10, 2487 10, 223l

* I 1985 -0 .149657 1,251 13,45 17¢

* 1986 0.04313 10,3333 10,2907
- 1947 -0.30602 10,1830 19,4340

1BGE8 -0.18%%6 10,1303 1h.2339
! = 1389 0.J1933 10,2953 10,2785
| . CoLBS0 UL33LET O 10.%0L: 10,3698
i - 1991 0,1765%¢ Lu.5443 19,3877
; “ 1952 0,I6501 10,9384 10,6732
i L ;0 19%3 0.12%64 19.85851 10,5385
: : : : CI99g 007891 10,6227 13,0168
! : : - 1995 0,1058% 10,3082 19.7034
i : . ' : S 18%6 -0.06824 10,7412 13,4395
! : LA : P1997 -0.04327 10,7580 10,7993
| ’ : . : . 19%8 -0.41264 T, a7 pd.T248
i ! o : ©1999 -0.,02892 10,748 L2.T7FTFO
i : T 2000 0.194983 11,0364 10,5416
i 1 ’ : 2001 0.00052  10.8J5%2 10,3046



LAMPIRAN 3
UJI MULTIKOLINEARITAS

L3 // bDependent Variable 1s NEWLNY2
CEter L=R3-200% / Time: 11:02

SMPL range: 1284~ 2001

S ol ebhservations: 18

VanlakLE STD. ERROR T~-STAT. Z2-TAIL SIC.

15,497763 -0.07561z2% C.2407
1.1304927 0.8482335 G.408¢8

Er-sguared 3.043034 Mean of dependent var g8_.877745

Adiusied R-squazed =2.016777F 3.0, of dependent var C.48C388

5.E, ol regressicn 3.464234 Sum of squared resid 3.448205

Loy Livelihood -10.066823 F-statistic 0.71880¢

Durbhin-Warson stan 0.356645 Frobi{F-statistic) CL408819

Coefficient Covariance Matriu

240,181L3 NEWC, NEWLNX3 -17.51934
1.278014

| { 1984 ~0.47183 = _JH0B9 8.,75272

| ! i 1%83 ~0.24640 S.Z7738 5.82384
! 1 1986 -0,32401  5,42920 8,75321
1287 -0.34405 2.50058 B2.B4463

£ i 1588 -0.07086 S.6B¢72 B8.72786
I 1%53% -2.03673  B.7103% g.747Ce

i * i 1890 0.38091 9.25945 #.373%4

! v I 1921 0.42947 ©.2174¢ 8.78798

i : * 1 1992 0.61234 9.44794 R ,83560

i 0t 11223 2.5127% 9.37603 $H.80324

1 P | 1294 0,58289% 9.48961 88,8397

; * i 1995 0.4546%  9,39324 ©6.93850

i * i 1895 0.38l04 9.3¢716 §.98613

i * ! I 1997 [.30438  9.28594 5.98156

i i 19988 ~0.53894 £.40913 #.94807

! i 1299 -0.61983 8.35173 B.971%7

f i 2300 -9.29108 8.70249 4,0005¢

i P200% =23.42173% ©.40710 0 5.02883



LAMPIRAN 9
PENGOBATAN AUTOKORELASI

L f/ Depencdent variable is U
Late: L-23-2003 / Time: 10:46
SMEL range: 1984 - 2091
Huner <f observations: 18

0.065295 Mean of dependent var
Pdjusted B-squarsed D,065295 5.0, of dependent var
3.E. ¢ redression 0.416704 Sam of squared res:d
i.og likelihood =9.212221 Durbin-Watson stat

2L, A320L4
W.431375
2.952763
1.988937

[ - 1984 ~0,11291
. S%Eh =5.43950

! ; o ; 1966 0.16542
i - 1557 -3.06351
i ! * 0 1938 0.83905
- 1933 0.57817

. ! 1990 -0.71378
: - 2991 0.34146
i . . 1392 -G.03005
L1933 3.1%0%6

! ’ . 1994 -0.09637
. - . : 1995 -0.27284
i I | : | 1996 -0.27988
i P : © 1997 -0.26001
! : | Lot {1998 0.57513
a : : t 2999 0.37693
: ; < : . 2000 -0.08793

i : : oo ©o2R0L 0 0.56075

P I -1 O D

“
1

T s D D D O
B oL QY e e ALY D

T AT B 0T S e
R LI N R PERY S0 e

RO RPN

.35416
. 35157
.43424
.5021%
L04149
LBTLGE

~0.07427
~4.,09156
-1.09089
0.1251%9
0.12982
0.01083



LAMPIRAN 10
Pengobatan Autokerelasi
Dikarenakan nita: D-W test terletak diantara nitai di dan nilai du,
maka tidak dapat menghasilkan kesimpulan yang pasti.  Unfuk
memperbaiki hal tersebut,dalam penelitian ini menggunakan estimasi
generafized difference equation. Diasumsikan bahwa u, adalah mengikuti
skema autoregresii derajat satu {first-order autoregressive), yailu:
Ur=puagte (D
Dimana nifai absolut p dan ¢, diasumsikan sama dengan noldan dengan
varian yang konstan dan tidak sahing berkorelasi. Selanjutnya, dan hasil
persamaan 1, kemudian dilakukan estimasi dengan persamaan {2) berikut:
(LNY - pLNY )= an{1-p) = ad ENX 1 pLNXT ) + ax(LNX2,-
PLNX2, ) + as {LNX3- pLNX30) + ue (2)
Dengan menggunakan bantuan Program Micre TSP 7.0, langkah-langkah
untuk menerapkan metode di atas, adalah sebagal benkut:
(. Lakukan estimasi dengan menggunakan model empiris yang
digunakan, LNY, = f {LNX1,,LNX2, LNX3,),
2. Lakukan estumast dengan menggunakan persamaan (1) U = p ug
e

Hasit estumasi yang diperoieh adalah seperti pada tabe! benkut:

Tabel
’ Hasi) Estimas! Persaimaan 1 .
) VARIABEL |  KOEFISIEN STD.ERROR |  T-STAT !
: ‘! | !
U1y | 02585389 0.2077335 12445701

Sumber: Lampiran 9



3. Lakukan estimasi dengan menggunakan persamaan {2).
(LNY,- pENY )= ap (1-p) + a)(LNX1- pLNX11.y) + a( LNX2,-
pLNX2, 1) + a3 (LNX3- pLNX3,,) + u,
alau dengan fangkah sebagai berikut:
a.  OENR NEWLNY=(LNY-(0,2585389*LNY(-1})}
b, GENR NEWC=(1-0,2585389)
¢ OENR NEWLNX1=(LNX1-{0.2585389*LNXI{-1)))
4. GENR NEWLNX2=(LNX2-(0,2585389*LNX2(-1)})
e, GENR NEWLNX3=({LNX3-(0,2585389*LNX3(-1)})
£ LSNEWLNY NEWC NEWLNX1 NEWLNX2 NEWLNX3
Hasil estimasi setelah dilakukan perbaikan adalah seperti terlihat pada
1zbel benkut:

Tabel
Hasil Estimasi Persamaan 2

VARIABEL| KOEFISIEN | STDERROR | T-STAT |
TNEWC 60397608 | 17.092672 35335434 |
NEWLNXI | 0,5345126 | 06782457 0,7880812

| NEWLNX2 | -0,1202293 02773831 04334414
CNEWLNXG | 5,5559429 16541446 | 33588012

!

Sumbert f.ampiran 6

R-squared 0,754835 Mean of dependent var 21,78044
Adjusted R-squares  0,702300 S D of dependent var 0.760201
S ool regression 0,414780 Sum of squared resid 2,408596
Loy fikehood -7.438945 F - Statistic 1436814

Durbin-Watson stat - | 814582 Prob (F-statistic} 0000148
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