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I Data Penclitian

79

Tahun Y Xt X2 X3 x4 DM
1990 13330 | 3043109 10.73 248770 2095600 0
1991 13884 | 3190707 4.43 171599 2117000 0
1992 33326 | 3232705 5.35 151971 2136800 4]
1993 20095 3628939 10.01 182807 2158600 0
1994 25228 | 3923137 8.55 247015 2176000 0
1995 275641 4241606 9.64 339523 2124300 0
1996 119023 | 4574930 3.05 397559 2227300 o
1997 265698 | 4729914 12.72 457152 2267400 1
1998 14396 4153721 77.46 381910 2304700 1
1999 6274 | 4068002 2.51 356612 2333200 1
2000 41004 4318350 7.32 605481 2367900 1
2001 48836 4440549 12.56 915837 2392300 1
2002 57666 | 4577395 1201 1187533 2412100 1
2003 69798 | 4703446 5.73 1516344 2428600 1
2004 88160 | 4870324 6.95 2384643 2444000 1
2005 87976 | 5024765 14.98 3033937 2724100 1
2006 73127 5157411 10.4 3428477 2760000 1
2007 ogi1s | 5325762 7.99 4228349 2797300 1
2008 104625 { 5538108 9.88 4189615 2831400 1

Keterangan :

Y = Jumlah sepeda motor yang diminta di Provinsi DI Yogyakarta (unit)
X1 = PDRB riil per kapita di Provinsi DI Yogyakarta (jutaan rupiah)

X2 = Inflasi (%)

X3 = Jumlah kredit yang diberikan (jutaan rupiah)

X4 = Jumiah penduduk di Provinsi DI Yogyakarta (jiwa)

DM = Dummy, dimana 0 untuk keadaan sebelum krisis 1997 dan 1

sesudah krisis 1997,




Il Hasil Uji MWD Linier

Dependent Variable: Y
Method: Least Squares
Date: 02/21110 Time: 09:23
Sample: 1890 2008
lncluded observations: 18
Exciuded obsenvations: 1

Variable Coefficient Std. Error  t-Statistic Prob.
C 223332.0 399801.6  0.558607 0.5876
X1 0.128157 0.027878  4.597108 0.0008
X2 2149091 566.0862 0.379640 0.7114
X3 0.018202 0.023856 0.762995 04615
X4 0292620 0.201183 -1.454501 0.1737
Da7 -70355.59 35686.94 -1.971466 0.0743
Z1 60624.30 1926068 3.614842  0.0041
R-squared 0794485 Mean dependentvar  66061.33
Adjusted R-squared 0682386 S.D. dependent var ©63108.30
S.E. of regression 35566.08 Akaike info criterion 24.08147
Sum squared resid 1.39E+10  Schwarz criterion 2442773
Log likelihood -209.7333  F-statfistic 7.087360
Durbin-Watson stat 2502385 ProblF-statistic) 0.002768
11 Hasil Uji MWD Log Linier
Depeéendent Variable: LOG(Y)
Method. Least Squares
Date: 02/21/10 Time: 09:24
Sample: 1990 2008
Included observations: 18
Excluded observations: 1
Variable Coefficient  Std. Error  {-Statistic Prob.
c 4555020 4570523 0.996608  0.3404
LOG(X1) 4624818 1257249 3678521  0.0036
LOG(X2) 0004473 0133726 0033450 0.9739
LOG(X3) 0960462 0.293274 3274963 0.0074
LOG{X4) -8.017498 3.303966 -2.4266290 0.0336
D97 -1.288851  0.305155 4.223596  (.0014
22 -8.55E-06 2.23E-06 -3.826095  0.0028
R-squared 0904958 Mean dependent var 10.69793
Adjusted R-squared 0.853117  §.D. dependent var 0.974456
S.E. of regression 0.3734863  Akalke info criterion 1.153305
Siit sGjuared resid 1634220 Sehwarz tiitefion 1.499561
Log likelihood -3379744  F-statistic 17.45646
Durbin-Watson stat 2.331422  Prob(F-siatistic) 0.000049
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1)

2)

Estimasi Persamaan Regresi

HASIL REGRESI LINIER

Dependent Variable: Y
Method: Least Squares
Date: 02/21/10 Time: 08.20
Sample: 1990 2008
Included observations: 19

Vanable Coefficient  Std. Emor  t-Statistic Prob.

C -1055840. 9989205  -4.056951 0.3098

X1 0.033480 0068242 0.490610 06319

X2 4110766 1495433  0.274888  0.7877

X3 -0.031894 0.061658 0517274 086137

X4 0467625  0.488462  0.957342  0.3589

D97 -183356.5 89092.73 -2.058041  0.0602
R-squared 0317457 Mean dependent var  48600.32
Adjusted R-squared 0.054525 S.D. dependent var 97745.88
8.E. of regression 95043.72  Akaike info criterion 26.01415
Sum squared resid 117E+11  Schwarz criterion 26.31239
Log likelihood -241.1344  F-slatistic 1.207610
Durbin-Watson stat 1.918848  Prob(F-statistic) 0.359001

HASIL REGRESI LOG LINIER

Dependent Variable: LOG(Y}
Method: Least Squares
Date: 02/21/10 Time: 09.22
Sample: 1580 2008

Included observations: 18
Excluded observations: 1

Variable Coefficient  Std. Emor  {-Statistic Prob.

C 4534804 66.80755 0678786 0.5102

LOG{X 1) 5673658  1.793513  3.163432 0.0082
LOG({X2) 0.087738  0.192862  0.454924 06573
LOG(X3) 0907404 0.428201 2119108  0.0556
LOG(X4) 9047834 4813354 -1.879690 0.0848

Dg7 -1.462498 0.441086 -3.315675 0.0062
R-squared 0.778475 Mean dependentvar  10.89793
Adjusted R-squared 0.686173 S.D. dependent var 0.974456
S.E. of regression 0.545898 Akaike info criterion 1.888413
Sum squared resid 3.675968 Schwarz criterion 2.185204
Log likelihood -10,99572  F-statistic 8.434002
Durbin-Watson stat 2.704840  Prob(F-statistic) 0.001264




1) UJI HETEROSKEDASTISITAS

White Heteroskedasticity Test.

F-statistic 0.870688  Probability 0.572076
Obs*R-squared 7.853115 Probability 0.447948
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 02/21/10 Time: 09.30
Sample: 1990 2008
Included observations: 18
Excluded observations: 1
Variable Coefficient  Std. Error  t-Statistic Prob.
C -7859697  1834.861 -0.428354 0.6785
LOG(X1) 104.8537 241.8760  0.433502 0.6749
(LOG(X1))"2 -3.429126  8.021989 -0.427486 0.6791
LOG(X2) 0282416 0.632002  0.446860 0.6655
(LOG@)"2 -0.066366  0.121257 -0.547315 0.5975
LOG(X3) -2.743004 4217236  -0650427 0.5317
(LOGX3)"2 0033710  0.158966  0.589494 0.5700
LOG(X4} 0.293380  4.288089  0.068419 0.9469
D97 -0.028007  0.551895 -0.050747 0.9606
R-squared 0436284 Mean dependent var 0.198666
Adjusted R-squared  -0.064797 S.D. dependent var 0.280855
$.E. of regression 0.289811  Akaike info criterion 0.667678
Sum squared resid 0.755915 Schwarz criterion 1.112885
Log likelihood 2990890 F-statistic 0.870686
Durbin-Watson stat 3.267485 Prob(F-statistic) 0.572076
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2) UJI AUTOKORELASI

Breusch-Godfrey Serial Correlation LM Test:

F-statistic
Ohbs*R-squared

3.684284
7638452

Probability
Probability

0.063267

0.021967

Test Equation;

Dependent Variable: RESID
Method: Least Squares

Date: 02/24/10

Time: 09:32

Presample and interior missing value lagged residuals set to zero.

Variabie Coefficient  Std. Emror t-Statistic Prob.
C 30.11268 5674019 0.530712 0.6072
LOG(XT) 0477765 1.525530  -0.116527 0.9095
LOG(X2) 0.004392 0.160387 0.027385 0.9787
LOG(X3) 0.229796 0.367337 0.625573 0.5456
LOG(X4) =2 079617 4075395 D.510286 06209
D97 0.006152 0367695  0.016732  0.9870
RESID{(-1) 17706 02605678 -1,986760 Q.0750
RESID{-2) 701800 0301390 -2.328540  0.0322
R-squared 0424247 Mean dependent var  -1.72E-14
Adjusted R-squared 0.021220 S.D. dependent var 0.458642
S.E. of regression 0.453749  Akaike info criterion 1.5685658
Sum squared resid 2068884 Schwarz criterion 1.954279
Log likelihood -6.027026 F-statistic 1.052653
Durbin-Watson stat 1,8934950  Prob(F-statistic) 0.454940
3) UJI MULTIKOLINIERITAS
LOG(X1) LOG{X2) LOG(X3) LOG{X4)
LOG{X1) 1.000000 0.068908 {.879666 0.858638
LOG{X2) 0.068908 1.000000 0.080720 0.105485
LOG(X3) 0879666 {.080720 1.000000 0.958450
LOG({X4) 0.858638 0.105485 0.958450 1.000000

4) UJI MULTIKOLINIERITAS SETELAH PENYEMBUHAN

LOG(X1) LOG(X2)

LOG{X1)

1.000000 0.068908

LOG(X2)

0.058908 1.000000

83




