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UJI MULTIKOLINIERITAS

L3 // Dependent Variable is X1
Date: 1-08-200G3 / Tiwme: 1Z:3Z
SMPL range: 1980 - 2000
Number of cobservations: 21

VARIABLE COEFFICIENT
C 19.407468
X2 2,23TE-GG
X3 =G, 0002000
R-sguared 0.0
Adjusted R-squared -0.0
5.B. of regression z

Log likelihood
Curbin-Watson stat i.4
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LS // Dependent Variable 1
Date: 1-08-2003 / Time: 12:37
SMPL range: 1930 - 2000
Number of chservations: 21

VARIABLE COEFFICIENT STD. ZRROR T~3TAT, 2-T&IL 231G
< -4&7388, 60 493447,97 -0.9471892 J.3561
x1 20194, 637 2163G.633 ,9336128 U.3629
x3 3E.4318043 35. 1014300 1.,0209020%8 0.3263
R-squared 0L 0EZE53 Mean of dependent var LRG308.2
Adjusted R-sqguared -0,01237% 3.0. of dependent var 221817.0
5,E. of regression 223186.4 Sur cf sgquared resid BL97E+1L
Log likelihood -Z286,3101 F-statlstic N,877665
Durpin—Watson stat G.149062 PropiF-statistic 0.432807
Coefficient Covariance Matrix
Z, 2.43E+11 ¢, %1 -9, 008+09
T,X3 -L0258944 XL, NMi 4, 6AR+08
¥1, %3 53350.54  ¥3,¥43 1232.108
Residual Flot obs RESIDUAL  ACTUAL
: g : L1980 -78227.1 B411.00  84638.1
| o : i 19581 -50440.2 8010.00 58453G.2
| L i 1982 -141733.  2&68.00 110601,
: : = i 1983 -74693.0  123927.0 870%20.0
| * : | 1954 -9E5442,3 1%4%83,0 110941,
| o i 19a5 -117006, 20174.0 137130,
[ o | 19RG -820D45.0 23511.0 105:L6.
i Y : i 1987 -1009904, Z9331L.0 139235,
i T i oigsg -151721, 375i0.%0 199231,
| * | i 1989 -140536. 54375.0  194961.
i P * ! o190 -1522740 5311, 275903,
i PO : i 19321 ~1260el a5118.0 221172,
[ * ! : | 1962 -17730%., 1148%.0 1892920,
1 * : | 1993 -51479.8 1426792, 194159,
: * i 1994 31i47.3  L704Ge. 159253,
i : P I 1995 36895.2 214764, 1773&5,
i 1 P : . 1896 90184, 2817ia. 121533,
| : P | 1997 11032%. 357613, 247284,
i ! i i y 1998 243093, 573524 330431,
| : i : * bo19ge 4314814, &25E13. 144004
[ ! : b 2000 814750, TZO03T9 103629




L5 // Dependent Variable is X3

Date: 1-0R-2003 / Time: 12:38
SMPL range: 1983 - 2000
Number of observations: 21
VERIABLE COREFRICIENT 5TD, FRROR T-STAT. Z=TAIL 51G.

C B5R7.4601 Z2610,059%0 3.26895311 0.0041

xl -75.347175 143,59291 -0.,5247277 0, e002

X2 0.0015115 0,0014930 1.0090238 D.3Z63
R-squared 0,059124 Mean of dependent var T459.857
Adiusrted R-squared -3.045417 3.0. of dependent wvar 1425.964
5.E. of regression 1458.006 Sum of sguared resid 38204082

Log likelihood -18l.1405 F-statistic

murbin-watson stat 0.273e73 Prob{F-statistic) 0.577817
Coefficient Covariance Matrix

c,C GE12Z617. C,¥1 -370337.2
C,X2 .337053 X1,X1 20618.,92
X1, %2 -0.0431552 ¥, HZ Z2.24E-00
Residual Flot chbs RESIDUAL ACTUAL FITTED
| Hd i : i 1980 -1373.37 5950,00 T5323.37
| M i H 1981 -1357.22 S955.00 7312,22
i L¥ | H 1982 -1307.12 5919,00 7226.12
i A | : 1983 —~1352.36 5928,00 7320.36
| ¥ i 1984 -1207.85 5940.00  T237.865
| : | H 1985 —1197.27 5951.00 7148.27
i A i : 10586 -1362.83 5902,00 7z64.83
i [ | 1087 -12R2,04 5895.00 7T147.04
! : ; * : 1988 @27.4%8  7A17.00  T7183.%54
i : i * 1989 ¢54.535 TH9A,00 7241.40
i ! [ * 1990 1948.82 9089.00 7140G.1%
| : | o 1991 1204.60 B45%3.00 TF283.40
| : ! * 1662  1470.32 ®728.00 7307.¢&8
| : i * 1993 1433.72 $89531.00 7517.28
i : i * 1994 1445.58 9163.00 7T717.42
| : | * 1995 1513.06¢ 9238.00 7724.24
! : l * 1996 1495,82 9276,00 TF780.18
| H | N 1697  1&78.50 9373%.00 7F700,50
| : i : 19@8 92,4290 7570,00 T7477.57
| : * | H 1999 -1078.49 7T113.00 5191.49
[ + s | : 2000 -1896,55% 6509.00 R405.55



U3ji Heteroskedastisitas
Menggunakan Uji Breuch-Pagan-Godfrey
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Scatter Plot
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