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LAMPIRAN 

 

Lampiran 1 Rekapitulasi Data 

 

Tahun  Ekspor  

(Miliar) 

Reksadana 

Syariah 

(Miliar) 

Utang Luar 

Negeri  

(Miliar) 

Pertumbuhan 

 Ekonomi Nasional 

(Miliar) 

2012 190.020.300 8.050.070 252.364.000 772.708.340 

2013 182.551.800 9.432.190 266.109.000 815.649.780 

2014 175.980.000 11.158.000 293.328.000 856.486.660 

2015 150.366.300 11.019.430 310.730.000 898.251.710 

2016 145.134.000 14.914.630 320.006.000 100.0690.204 

2017 168.828.200 28.311.770 353.156.000 991.2 92.810 

2018 180.012,700 34.491.170 376.839.000 104.258.5190 

2019 167.683.000 53.735.580 403.563.000 109.490.3780 

2020 163.191.800 74.367.440 416.566.000 107.22442,70 

 

 

Lampiran 2 Hasil Analisis Data 

A. Hasil Interpolasi Data 

 

Tahun Ekspor 
Reksadana 

Syariah 

Utang Luar 

Negeri 

Pertumbuhan 

Ekonomi Nasional 

2012Q1 482542.851563 -98494.0390625 62539.265625 0.455535922958 

2012Q2 477454.710938 -12224.6484375 62766.734375 0.451542864554 

2012Q3 472506.679688 63261.4453125 63204.734375 0.447190223483 

2012Q4 467698.757813 127964.242187 63853.265625 0.442477999745 

2013Q1 463030.945313 181883.742187 64712.328125 0.43740619334 

2013Q2 458503.242188 225019.945312 65781.921875 0.431974804268 

2013Q3 454115.648437 257372.851562 67062.046875 0.426183832529 

2013Q4 449868.164062 278942.460937 68552.703125 0.420033278123 

2014Q1 453549.304688 270053.265625 71163.6953125 0.409582328996 

2014Q2 446466.632813 277926.484375 72711.4921875 0.404288934079 

2014Q3 436408.664062 282886.609375 74105.8984375 0.400212281316 

2014Q4 423375.398437 284933.640625 75346.9140625 0.397352370709 
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2015Q1 391967.109375 261027.929688 76368.484375 0.395772497702 

2015Q2 379143.140625 266464.632813 77329.140625 0.395320753228 

2015Q3 369503.765625 278204.101563 78162.828125 0.39606043273 

2015Q4 363048.984375 296246.335938 78869.546875 0.39799153621 

2016Q1 356440.867188 299231.296875 78199.296875 0.406503767394 

2016Q2 357690.445313 338423.078125 79152.078125 0.408661837337 

2016Q3 363459.789063 392461.640625 80477.890625 0.409855449766 

2016Q4 373748.898438 461346.984375 82176.734375 0.410084604682 

2017Q1 404743.789063 610390.359375 85550.9921875 0.405715630466 

2017Q2 417598.023438 682844.765625 87474.9453125 0.405469339 

2017Q3 428497.617188 744021.453125 89250.9765625 0.405712058667 

2017Q4 437442.570313 793920.421875 90879.0859375 0.406443789467 

2018Q1 448731.515625 753312.179688 91870.6796875 0.410800130549 

2018Q2 452047.734375 812347.507813 93398.3828125 0.411255643955 

2018Q3 451689.859375 891796.914063 94973.6015625 0.410945928833 

2018Q4 447657.890625 991660.398438 96596.3359375 0.409870985184 

2019Q1 427704.679688 1157553.42969 98921.3515625 0.439572373393 

2019Q2 421223.382813 1279998.88281 100377.210938 0.424350348535 

2019Q3 415966.851563 1404612.22656 101618.679688 0.395746470996 

2019Q4 411935.085938 1531393.46094 102645.757813 0.353760740776 

2020Q1 409128.085938 1660342.58594 103458.445313 0.298393157875 

2020Q2 407545.851563 1791459.60156 104056.742188 0.229643722292 

2020Q3 407188.382813 1924744.50781 104440.648438 0.147512434028 

2020Q4 408055.679688 2060197.30469 104610.164063 0.0519992930826 
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B. Hasil Uji Normalitas 

 

0

1
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-150000 -100000 -50000 0 50000 100000

Series: Residuals
Sample 2012Q2 2020Q4
Observations 35

Mean      -6.96e-12
Median  -14667.04
Maximum  113731.4
Minimum -130502.7
Std. Dev.   63769.90
Skewness  -0.103912
Kurtosis   1.725889

Jarque-Bera  2.430386
Probability  0.296653
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C. Hasil Autokorelasi 

 
Breusch-Godfrey Serial Correlation LM Test:  

     
     

F-statistic 15.31394     Prob. F(2,29) 0.0000 

Obs*R-squared 17.97776     Prob. Chi-Square(2) 0.0001 
     
     
     

Test Equation:    

Dependent Variable: RESID   

Method: Least Squares   

Date: 09/14/21   Time: 23:05   

Sample: 2012Q2 2020Q4   

Included observations: 36   

Presample missing value lagged residuals set to zero. 
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

C -13989.18 20173.43 -0.693446 0.4935 

(X1_EKSPOR) -0.443003 0.878248 -0.504416 0.6178 

(X2_RS) -0.090977 0.157143 -0.578945 0.5671 

(X3_ULN) 13.94238 12.59689 1.106812 0.2775 

RESID(-1) 0.003416 0.130134 0.026253 0.9792 

RESID(-2) -0.775443 0.140143 -5.533235 0.0000 
     
     

R-squared 0.513650     Mean dependent var -6.96E-12 

Adjusted R-squared 0.429797     S.D. dependent var 63769.90 

S.E. of regression 48153.79     Akaike info criterion 24.55699 

Sum squared resid 6.72E+10     Schwarz criterion 24.82362 

Log likelihood -423.7474     Hannan-Quinn criter. 24.64903 

F-statistic 6.125577     Durbin-Watson stat 2.069038 

Prob(F-statistic) 0.000547    
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D. Hasil Heteroskedasitas 

 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 
     
     

F-statistic 2.463947     Prob. F(3,31) 0.0809 

Obs*R-squared 6.738787     Prob. Chi-Square(3) 0.0807 

Scaled explained SS 1.918709     Prob. Chi-Square(3) 0.5894 
     
     
     

Test Equation:    

Dependent Variable: RESID^2   

Method: Least Squares   

Date: 09/15/21   Time: 07:36   

Sample: 2012Q2 2020Q4   

Included observations: 36   
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

C 3.98E+09 1.33E+09 2.983772 0.0055 

(X1_EKSPOR) 28294.10 58344.02 0.484953 0.6311 

(X2_RS) 24011.60 10427.26 2.302772 0.0282 

(X3_ULN) -1208320. 822323.2 -1.469398 0.1518 
     
     

R-squared 0.192537     Mean dependent var 3.95E+09 

Adjusted R-squared 0.114395     S.D. dependent var 3.41E+09 

S.E. of regression 3.21E+09     Akaike info criterion 46.72640 

Sum squared resid 3.20E+20     Schwarz criterion 46.90416 

Log likelihood -813.7121     Hannan-Quinn criter. 46.78776 

F-statistic 2.463947     Durbin-Watson stat 1.793223 

Prob(F-statistic) 0.080906    
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E. Hasil Hasil Pengujian Regresi Linier Berganda 

 

Dependent Variable: Y_PERTUMBUHAN  

Method: Least Squares   

Date: 09/15/21   Time: 19:25   

Sample: 2012Q1 2020Q4   

Included observations: 36   
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

C 453053.9 226375.5 2.001338 0.0539 

X1_EKSPOR 0.118972 0.294437 5.404067 0.0019 

X2_RS 0.131086 0.048394 3.708709 0.0108 

X3_ULN 24.56065 2.078270 11.81783 0.0000 
     
     

R-squared 0.963566     Mean dependent var 2357662. 

Adjusted R-squared 0.960151     S.D. dependent var 282591.9 

S.E. of regression 56411.74     Akaike info criterion 24.82318 

Sum squared resid 1.02E+11     Schwarz criterion 24.99913 

Log likelihood -442.8173     Hannan-Quinn criter. 24.88459 

F-statistic 7.821038     Durbin-Watson stat 1.445990 

Prob(F-statistic) 0.000000    
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