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LAMPIRAN 

Variance Inflation Factors  

Date: 10/19/22   Time: 20:14  

Sample: 2010M01 2021M12  

Included observations: 144  

    
    
 Coefficient Uncentered Centered 

Variable Variance VIF VIF 

    
    

IPM_Z  0.074726  141123.2  1.019571 

C  322.2980  124304.3  NA 

Dana Zakat_X1  2.98E-08  4.430015  1.814787 

PS_X2  1.41E-05  426.5281  4.452284 

APBN_X3  4.29E-08  46.90251  1.210204 

    
    

 
 

Breusch-Godfrey Serial Correlation LM Test:  

     
     

F-statistic 651.7925     Prob. F(2,137) 0.3021 

Obs*R-squared 130.3056     Prob. Chi-Square(2) 0.2415 

     
     
     

Test Equation:    

Dependent Variable: RESID   

Method: Least Squares   

Date: 10/19/22   Time: 20:17   

Sample: 2010M01 2021M12   

Included observations: 144   

Presample missing value lagged residuals set to zero. 

     
     

Variable Coefficient Std. Error t-Statistic Prob.   

     
     

IPM_Z -0.102246 0.085777 -1.192004 0.2353 

C 6.738161 5.633578 1.196071 0.2337 

DZ_X1 3.94E-06 5.36E-05 0.073358 0.9416 

PS_X2 0.001046 0.001174 0.891034 0.3745 

APBN_X3 9.41E-05 6.51E-05 1.445537 0.1506 

RESID(-1) 1.131842 0.083892 13.49161 0.0000 
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RESID(-2) -0.181732 0.085152 -2.134201 0.0346 

     
     

R-squared 0.904900     Mean dependent var -2.00E-14 

Adjusted R-squared 0.900735     S.D. dependent var 0.602430 

S.E. of regression 0.189804     Akaike info criterion -0.438262 

Sum squared resid 4.935493     Schwarz criterion -0.293896 

Log likelihood 38.55483     Hannan-Quinn criter. -0.379599 

F-statistic 217.2642     Durbin-Watson stat 1.264832 

Prob(F-statistic) 0.000000    

     
     

 
 

 

Heteroskedasticity Test: Glejser  

     
     

F-statistic 13.32981     Prob. F(4,139) 0.1060 

Obs*R-squared 39.92304     Prob. Chi-Square(4) 0.3084 

Scaled explained SS 44.51507     Prob. Chi-Square(4) 0.0558 

     
     
     

Test Equation:    

Dependent Variable: ARESID   

Method: Least Squares   

Date: 10/19/22   Time: 20:19   

Sample: 2010M01 2021M12   

Included observations: 144   

     
     

Variable Coefficient Std. Error t-Statistic Prob.   

     
     

C -5.051903 9.888287 -0.510898 0.6102 

INTERPOLASI_Z 0.077683 0.150566 0.515938 0.6067 

INTERPOLASI_X1 0.000658 9.51E-05 6.923836 0.0000 

INTERPOLASI_X2 0.001807 0.002069 0.873388 0.3840 

INTERPOLASI_X3 -0.000486 0.000114 -4.260292 0.0000 

     
     

R-squared 0.277243     Mean dependent var 0.457299 

Adjusted R-squared 0.256445     S.D. dependent var 0.390304 

S.E. of regression 0.336558     Akaike info criterion 0.694010 

Sum squared resid 15.74466     Schwarz criterion 0.797128 
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Log likelihood -44.96870     Hannan-Quinn criter. 0.735911 

F-statistic 13.32981     Durbin-Watson stat 0.080163 

Prob(F-statistic) 0.000000    

     
     

 
 

Dependent Variable: INTERPOLASI_Y  

Method: Least Squares   

Date: 10/19/22   Time: 20:22   

Sample: 2010M01 2021M12   

Included observations: 144   

     
     

Variable Coefficient Std. Error t-Statistic Prob.   

     
     

IPM_Z 1.656887 0.273360 -6.061191 0.0000 

C 121.7268 17.95266 6.780431 0.0000 

DZ_X1 -0.002581 0.000173 -14.95490 0.0000 

PS_X2 -0.007735 0.003756 -2.059201 0.0413 

APBN_X3 -0.001046 0.000207 -5.053049 0.0000 

     
     

R-squared 0.895709     Mean dependent var 10.57038 

Adjusted R-squared 0.892707     S.D. dependent var 1.865444 

S.E. of regression 0.611036     Akaike info criterion 1.886784 

Sum squared resid 51.89779     Schwarz criterion 1.989903 

Log likelihood -130.8485     Hannan-Quinn criter. 1.928686 

F-statistic 298.4512     Durbin-Watson stat 0.028197 

Prob(F-statistic) 0.000000    

     
     

 

 

 


