Lampiran |
Grafik Hasil Impulse Responses Function

Rasponss of LOGDDP) to Cholosky
Owes 5 [ rwsowetbons

= v ¥ ¥ ¥ p——
] m a8 W ¥ ¥ W 4

e OO s L OO0 ¥
—— s LCMUMIM '—“I.-““

s of LOCH M) b0 Ot e ey
O 5 D wosalions

s
L]
a3
Mz
(-]
-0
~ah
.- v - o T 1 + T =~ ¥ ¥ + T - v v
W PO FA B8 38 40 E a6 14 30 IE M0 98 a0
m '—-—I.ml- —--'-L“IIF e LOMEDOR) e LOGHGIDR)  —— LM |
— = L AT — LOCEMERN) ===t LOGREY — LODe
Pespanse of LOG{ L] to Civolasiey’ Hesporse of LOCHPIM} do Ciheolos by
O 5 0. Innovelions Croes 5 0 innomilens
(]
]
-8
e
R
L
- g T T + T e —

—
B L 1% 3 = n kL a0

— TN ——— LOMGOP] LSS
— LR — - LRy ——— LA

Rempones of LOG{MOS) 1o Cholesioy
O & B hnsonartions




Lampiran 1l
Aliran Variable Shock IRF

IRF OF DDP
Jangka Pendek :
LOG(DDP)T = LOG(GDP) & LOG(MOS) & LOG(NER)
< LOG(NIR) & LOG(PIM) $LOG(LIB)

Jangka Menengah :
LOG(DDP){ = LOG(GDP)| & LOG(MOS)! @ LOG(NER)] &
LOG (NIR)| @ LOG(PIM)T < LOG(LIB)|

Ja Panjang :

LOG(DDP)T =2 LOG{GBI’}.L 2 LOG(MOS)| < LOG(NER)| =

IRF OF NER
Ja Pendek :

LOG(DDP)] 2 LOG(GDP) T 9 LOG(MOS)| 9 LOG(NER)T
2 LOG(NIR) ® LOG(PIM) 9 1.0G(LIB)

Jangka Menengah @
LOG(DDP)| < LOG(GDP)T @ LOG(MOS)| <@ LOG(NER)]
2LOG (NIR)| & LOG(PIM)] & LOG(LIB)!

Ja ADE :
LOG(DDP)T = LOG(GDP), & LOG(MOS)] = LOG(NER)]
= LOG (NIR)T 9@ LOG(PIM)| < LOGI(LIB) |

IRF OF GDF
I Peodek :

LOG(DDP)| & LOG(GDP)T & LOG(MOS) 3 LOG(NER)
= LOG(NIR) @ LOG(PIM) <@ LOG(LIB)

Jangka Menengah ;
LOG(DDP)| @ LOG(GDP)| - LOG(MOS)] 9 LOG(NER)]
2LOG (NIR), @ LOG(PIM)| 9 LOG(LIB)

Jangka Panjang :
LOG(DDP)[ <& LOG(GDP)| @ LOG(MOS){ @ LOG(NER)]
< LOG (NIR) @ LOG(PIM)| & LOG(LIB)|




Lampiran [1
Aliran Variable Shock IRF

IRF OF NIR
Jangka Pendek :NIR
LOG(DDP)T=» LOG(GDP)| & LOG(MOS)| @ LOG(NER)T
=2 LOG(NIR)T =< LOG(PIM) 2LOG(LIB)

Jan Men h:
LOG(DDP)| = LOG(GDP)T < LOG(MOS)| @ LOG(NER)T
2LOG (NIR) { & LOG(PIM)| & LOG(LIB)|

Jaongka Panjang :
LOG(DDP)] < LOG(GDP), @ LOG(MOS)] # LOG(NER)]
= LOG (NIR)] < LOG(PIM)| @ LOG(LIB)]

IRF OF PIM
Jangka Pendek :PIM
LOG(DDP)T=» LOG(GDP)| 9 LOG(MOS)! @ LOG(NER)|
2 LOG(NIR)| & LOG(PIM)! SLOG(LIB)

Jangka Menengah :
LOG(DDP)] < LOG(GDP)T 9 LOG(MOS)t @ LOG(NER)]
2LOG (NIR)T @ LOG(PIM)] & LOG(LIB)}

Jangka Panjang :
LOG(DPDPF)T <& LOG(GDP)] <& LOG(MOS)T 9 LOG(NER) |
= LOG (NIR)] = LOG(PIM)T <@ LOG(LIB))

i



Lampiran [1
Aliran Variable Shock IRF

IRF OF LIE
Jangka Pendek :LIB

LOG(DDP)T= LOG(GDP)| @ LOG(MOS)T @ LOG(NER)]
= LOG(NIR)T < LOG(PIM)| 2 LOG(LIB)|

Jangka Menengah :
LOG(DDP)] & LOG(GDP)T < LOG(MOS)T @ LOG(NER)|
2 LOG (NIR)] @ LOG(PIM)T ® LOG(LIB){

Jan Panjang :
LOG(DDP) < LOG(GDP)T 2 LOG(MOS)T < LOG(NER)|
< LOG (NIR)] < LOG(PIM)] =@ LOG(LIB)|

IRF OF MOS
Jangka Pendek :MOS
LOG(DDP)| < LOG(GDFP) T & LOG(MOS}| @ LOG(NER)
< LOG(NIR) 9 LOG(PIM) @ LOG(LIB)

Jan nengah :
LOG({DDP)T = LOG(GDP)T & LOGMOS)T & LOG(NER)]
=L0G (NIR)| @ LOG(PIM)| @ LOG(LIB) |

Jangks Panjang :
LOG(DDP)] & LOG(GDP)| & LOG(MOS)] & LOG(NER)|
= LOG (NIR)| & LOG(PIM)] <@ LOG(LIB)|




Lampiran [II
Uji Kointegrasi

Date: DZOXT0 Tiene: 20:23

Sevies: LOG{DDP) LOGIGOF) LOGIMOS) LOGINER) LOG(MIR) LOGPRG LOG{LE)
Lags wrienval (in Hat diferences) 1102

Unrastricted Colmegration Rark Test (Trace)

Hypothesized Trace [ 11
Mo of CE(s) Eiganvalirz Statistc Criticad \Valwg Prol,—
Mone * 0984847 3254907 11,7808 0 0000
Afmast 1 * oE17aT1 187 2473 B3.83712 00000
Almost 2 0.770944 13£.0288 60.05141 0.0000
Al mos 3 0.740551 B2.30371 4017403 0.0000
Afmost 4 n5z2T48 a7 ET03a 2477508 0.0008
Af most S 4334315 1345901 12 32060 0.0321
At most & 0.000936 0030888 4.125906 08857

Trace besl indicates 5 combegraling eqn(s) at ihe 0.05 fevel
* denoles rejection of ihe hypothesis i (he 0.05 level
**MacKinnon- Haug-Micheks (1995) piues

Unrestricied Coimegrasaon Rank Test (Manmom Eiganvalus)

Hypolmesizen May-Eigen 0.05
Mo, of GE(s]  Eigervakug Statrstic Critical Valug Prob ™
Wona * 0684847 1382434 427119 G000
Al mast 1° 0BITET 55.21850 35 63019 0.000
Al iroal 24 0770044 44 83505 30 43081 G000
AL st 0 740861 &4 g2 2415877 06000
AL mostd 0522748 2441042 17 TaTa0 0.0044
Al most 5 033431E 342904 11.22480 00207
At most § 0. D00%36 0030898 2139006 0 8857

Max-sigarvalue losl indicates 6 eoinlegraling sgn(s) a1 1he 0.05 lavel
* genotes reection of the hypatiesis at the 0,05 kel
=*MacKinnon-Haug-Micheks (1959) p-values

Unresiielnd Comlegrating CoefMcients (nomalized by b™S11b=1)

LOGIDOR)  LOGIBOP)  LOGIMOS) LOGINER)  LOGINR)  LOGIP®M) LOG(LIE)

£ BHIETY 16 55400 V3. 21907 18.60801 =4 B47340 -10.58708 wasTaEd
1526183 1386503 S584408 B 433532 BT TERET -8, 302182 ~Z.Z42510
42.33139 -8.338680 ~2393418 1608788 0 E6EIE4 2.4Ba850 1484202
-4.330922 40.51051 253345 6136688 13.08870 273083 2. T5aE12
=2, BT 260 26 35002 d1.48118 2, 18524 2459993 5803468 & 340147
<2 BRAGE 11, BaGaT 20 3TE 12 BEITE =1.112888 EI5TS 2812
5. 528451 -T BSB154 1052403 14220 1467180 0. TEIT 2D =0. 145601

Unresticted Adjustmant Cosficients [alpha):

MLOG{DDPT) 0On0492 0.002TET Eelvalo ] 0000738 0.002415 -0.002834 0.000114



Lampiran 111

Uji Kointegrasi
DALOGIGDRY) 0015458 -0 001075 0 004554 -0 Eiiied 0 SO 0067906 0 ek
DLOGMOSH 00254 0 0vaTE 0009852 0018732 008088 40 D04 S 00208
DL OGMER ) oonaTe ooo1T 0021508 oo Tnan 0002527 0911753 <0 00153
INLOG{NEY) oBos? £.0204BH -0 0ZBO4E 0.D08BEE £ DOB1E 0000383 o 000271
DLOGPM)) 0011388 00084y -0.002602 0005503 0008269 0023505 0, CO0nE7
DHLOGLIBY 0031322 <0 140483 -0 03BETA 004713 D01 TETS 0049338 -0 (01320

1 Conlegrating Equationis) Log liksthood 4763810

MNormadred contegratng coefSomnts (standand emon in paretteses)

LOG{DDE) LOGIGDP LOGMMOE) LOKGNER] LOG{ME) LIODGEPIM) LOG{LIE}
1 DODOOY 1 908N -1 B33 ERL - -] 0 438504 1. 274481 004437

0 18144) 007 %80 {22536 [l (R ] (0019458

wmwmum
DILOGIDORY  -0.003548

{ouoeaa1}
DILOG{GDRY) EiREsFTT]
(0.05801)
DLOGMOS]) 0218763
{0 10840}
DLOGINER) 0085451
(0UTEIN
L ORCNAR ERL-T
T 0870}
DLOGIEM)] 0088170
(310817}
IELOGILE) 2rome
LR ]
2 Cosntegrating Equationis). Loglikginood 504 4907

Mormmalized cointegrating cosfficionis (slandsnd amor in parentheses)
LOGDOF LOGIGDF) L3 WS LOG(MER) LOGMIF) LIDG{FIy LD 8]

1.DO000N o 000000 a1 0 TTTes? 1AETU ] 0-DaE188 0 8inas
0 234 [l L] @ATeE 0. 2348T) (R04E21)
0 BO0G 7 00000 R Rer 18] £ TIS05 04BN V02 0624326 DI
LR ] AR 10 0w ) 1011805 (D ey

Adjustment coefficients. {standa efmor i parsnleses)
DILOGDDR ) 0.000856 0043871
002579} {0.Da309)
LOGGDR)) -0, 134884 02028
{0.05642) (0 13803}
DG MOSY) 0AE1118 0ATTED
(3. 10304y {0 23205)
DHLOMS{NER]) 0 NSS4 <0 200783
10078 {0 158)
DILOCNIRY o0 20 0 00aaT1
0 e7s0%; LR L]
DL OGPl O oEAIs -0 R0hE
(R ] {0 a3t
DL OHGLIE) nossaT 2a3n
{0-24688) (0.nanss)

i



Lampiran 111
LIji Kointegrasi

LOGDOF} LOGIGDP) LGOS LOGINER) LEHGNIR LM LOGHLH)

1,006000 0,000 0.000000 0. 687728 1788813 0.045024 0371804
{.0B830) [UREF L] {0 13408} LR ]
0 00G000 1. 0000040 0000000 -2.095760 1467730 0470392 0126043
(o DETES) 3 10807} 0 10815 0 04337}
0000000 0 000008 1000000 -1 7Te184 2 7on0e 01972 DEMITS
{0 13755) o NEsE) [ 4l ] (o.08815)

Adpsiment coefficants (slandard érmr in parentheses)
DiLOG DO 0TS0 [ Ein 4] ] 025858
{0-08B57) {0.04709) {005819)

(D ITega) 0. 148077 Lol

LOGMMOS])  -02a5ed) 0. TSGTED 0 Za1064
LR LLLE] (S0 {0.32T08)

DILOGINER]) -1 04079 0021430 08557
(032847 {0 17302 {0 21342)

DILOG{NIRY) -1 188000 0326970 0 502207
(DL 0) 0 14378 77

DL OGP} -0 1asas D814 D232
[0.52478) (027 804) B3e815)

DLOGILUEY -1 569562 2787300 -0 575209
i1 8642 {0 88501} {1 cazen)

# Coniegraing Equsionis) Lo et 551 0885

HNormaiized comegrabiog coofcaents (standand rod in parertheses)
LOGDOR)  LOGIGOP)  LOGIMOS)  LOGUNER) LOGNIR) LOGFIM) LOG(LIB)

1.000000 0000000 0.000000 0000000 -0 454559 eI 0 39780
(B.07TEY) 0.0005:5) 3 03638}
0000003 1 D000 0000003 L] -3 OTRSE0 -4 BB 2T
0 25083 10.12435) (31977
0 OO0 O OG0 1.000000 0000000 «1. 339673 -2.ojaTTe Dr4TZRA
(B A426T) {o.a7207) (0.DBADS)
0 0000 0. D000 0. D000 1000000 <2.769322 BE:=tT oTTARNT
{0, 18247) 11,0831 {2 a7824)

Adgustment coeToents (0] enor D Carenifeses)

Ol DG DOR 0 ATEsta LRl ] DIATHSE 0BT
(0. 0BT (0.09504) {0L0SE13) {0.1.1606)
HLOGGE0P)) £ 24008 020402 GdTa42 0 BS44435
(9.2557H ({02738} {o-a87zT) {0 301 66)
DRLOGMOST A1 140487 0 D9SR0 0 3088 D 4TR52S
{04587 1) [l A ] 0. 3006.3) araara
DL DGINERY -1.081388 070505 O.TOITIE 1 Z24BTT
IT124) {0 2e080) EATTIT) (41812}
DILOGINIRY) A 35TENZ 0046450 0563774 0.085637
(. 262017) (o-2m0f) L 1T1an {080zt
L ORGP 023 0028L43 0 30GB0E -0 aGELL
0 S2434) B S618) 0. 34365) [ BOR4 )
D{LOGLE}) -2000VTT BSTAITT £.E25TA0 4 205186

(1. 38808) [1.48363) (D BSSTN {20430



Lampiran 111

Uji Kointegrasi
5 Coentegrating Equationis) Log likekhood BE3 2747
Mormahzed ooritegrating coefficents (skandaid emor in parenthases )
LOG(DDP) LOG{EDP) LOG{MOS) LOG{NER) LOG{MIR) LOG{FIM) LOGILIB)
1. 000008 £.000000 0.000000 0.BO0000 0.000000 -1.238818 0490860
(OLC1BES) (0.04938)
000000 1060000 0, 000000 000000 00000 . ZaaB0E 1 CENADE
(0.0 203) 2T
1 QA0 0000000 1.000000 0000000 0000000 -2 TeE561 1.063054
{0.04182) (G 12417)
0.000000 0000000 0000000 1.000000 0.000000 2279818 1312208
{0.087TET) 40 0155)
{5 00000 L0000 0000000 0 DOOD00 1000000 <0 G4R54D 0.237510
{0 63243 (0.086E31)
Adustmant cosficents (Fandand amor in parentheses)
D{LOGIDOR) -0.383432 L6478 0.210238 -0.931556 0.012425
{0, 08537) (010454} {0060 15) {0 14078) {0 054)
D{LOGIGOF)) 0313477 0364576 3.361804 0 SB0S06 -0, 154675
[0 23568) (1 2ED6G) [0.18615) {0.38754) (0.08581)
DILOGIMOS)) 0 225248 0728046 DETT135 RvE: T PR 023873
034956} {4297 1) (0. 24845) 357485} {0.13323)
D{LOG{NER}) -1,082818 0788177 OATATIE 1. 291056 0, 184888
[lray il (333267} {0, 180A0) {0 44504) [10314)
D{LOE(NIF) -1.333838 A BEE20 0677478 QuaTEa4E 2471110
{0.2B0T) (0.30618) {0.17560) (04050 {0.094037}
DELOG(PIM)) o FA5TAE 0179148 203837 0,331 488 0112928
{005 Ty {0, Bas0E) (0L BEAE | [pEH: ) {0 18720
DLOGILIB)) -1 947484 B.102726 0420610 JIATIE 0080522
[1:35598) {1,86688) {0 85601} (2. Z0003) {0, 51678
& Coindeqrating Equation(s). Lo bialinood 569.9092
Nomalized coinlegrating coeMcants (gandand emor in parentheses)
LOG({DDF) LOGIGOR) LOGIMOS) LOG{NER) LOG{NER] LOG{PINM, LOGILIBY
1 G00000 [ 00008 0000000 CLB00000 0000000 0800000 <4 AETANE
(D 52604)
0, BO00O0 1,00060% 0,B000G0 0000000 0.000000 0.000000 -3, 209368
(141337
0.000000 0.000000 1.000000 0.000000 0.000000 0.004000 -3, 349660
{1 15008)
0.000000 0.000000 000000 1000000 0,000000 0 BB0G00 -2.335370
{OETAT)
0 B2anaa 000000 0. 000000 0.000000 100D 0.000000 —OEITTI
[0.24917)
0.000000 0.000000 0.000000 00000 0,000000 1.000000 -1.585595
[0 43783y
Adpstment coefficients (Standand emor in panentheses)
DLOGDDE)) DAREET 0031628 OLF04531 11 DRSBES 0.015580 “0.0ea7
{0.0A08T) {D.90099) {00567 1) {0 13404) {0 Ca08E) (D.03614)
D{LOGIGORY <0, 484404 DITEITE a177Te 0 4BO3RS -0, 203474 0013351
(0.24885) (@.27838) (0.15632) {0.35949) {o.08451) {0 CEBEZ)
DLOGMOS)) DAPER1E aETTITo 0 BASARZ 0287308 -0.233896 0612680



D{LOGIPM))

ELOGLIEY]

©.39167)
-1 A5TTT8
(0.27388)
1341713
(0.28134)
o.2e2188
051713
-0.B13402
(14210

LT =]
0905531
0 048}
0184508
{0.31338)
0 COnsaT
(D.ETEGE)
58317
(188278

{0 24s08)
0697380
{oATT)
DETEIER
{0.17506)
0158515
033343
0518841
(D.88ETE)

{0.57%01)
-1 AISATE
0 40457)
0.ZTaRs0
(041 591)
003847
{0 Te-a48)
<7.112383
{2 10070)

0 1343
B ATI60E
{0 08253
-0 4T 1503
{0.08513)
0139088
{0.17485)
0 145430
{0.48047)

Lampiran [1I

Uji Kointegrasi
o 1ss1)
-0 0THR0E
(0 10908)
b BS5RRG
RRFIE
- 428455
(220871}
0462169
fth.56637)




Mull Hypothesis: NER has & unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on AIC, MAXLAG=12)

-Statistic Prob,”
Augmented Dickey-Fuller lest statistic -2.703975 0.0835
Test crifical values: 1% lavel -3.632800
5% havel 2945404
10% level -2.612874
*MacKinnon (1996) ona-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Varatie: D{NER)
Method: Least Squares.
Date: 01M6M0  Teme: 22:30
Sample (adjusted): 200002 200804
Included observations: 35 after adjustments
Variable Coefhicient Std. Error 1-Statistic Prob.
HER(-1) 0. 400601 0.148153 -2. 703975 ooay
c 3733618 1347 835 2 769879 00091
R-squared 0181375 Mean dependent var 55,00000
Adjusted R-sguared 0156568 5.0, dependent var 544 7305
SE. of regrassion 499 8217 Akaike info criterion 15.32163
Sum squared resid 8244117, Schwarz crilerion 1541070
Log Bkelihood -266.1319  Hannan-Quinn crter, 1535251
F-ziatistic 7.311481 Durbin-Walson stat 1.326548

Prob{F-slatistic) 0.010747

Lampiran [V
Uji Stasionentas



Nufl Hypothesis: GDP has a unit root

Exogenous: Constani
Lag Length: 0 (Automatic based on AIC, MAXLAG=12)
t-Statistic Prab.*
Augmented Dickey-Fuller tast statistic -1.886721 0,286
Test criticel values: 1% level -3.632000
5% level -2 B48404
10% level -2.812874

“MacKinnon (1996) ene-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependant Vadable: D{GDP)

Method: Least Squares

Date: 01716110 Time; 22:33

Sample (adjusted): 200002 200804

Included observations: 35 after adjustments

Varigble Coefficient Sid. Error 1-Statistic Prob.
GDP{-1) -0.0850663 0.047910 =1.996721 00542
C 49177 68 22046.28 2230656 0.0326
R-squared 0107782  Mean dependent var 5562 531
Adjusted R-aquared 0.080755 5.0. dependent var 1841361
S.E. of regression 17654 46  Akaike info crilerion 22 45081
Sum squared resid 1.03E+10  Schwarz criterion 22 53060
Log likelihood -390.8882 Hannan-Chuinn criter. 22.48140
F-statistic 3986895 Durbin-Watson stat 1812430

Prob(F-stafistic) 0.054159

Lampiran IV
Uji Stasioneritas
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Null Hypolhesis: DDP has a unit rool
Exogenous: Constant
Log Length. 9 (Automatic based on AIC, MAXLAG=12)

1-Statsbc Prob.*

Augmented Dickey-Fuller test statistic 0191852 08279
Test critical values: 1% level -3.711457

5% level -2.981038

10% level -2 629906

“Mackinnon (1896) one-sided pvalues,

Augmented Dickey-Fuller Test Equation
Dependent Vardable: D{DOP)
Method: Leas! Squares
Oate: 011610 Time: 2234
Sample {adjusied). 200203 200804
Included observations: 26 afler adjustments
DOP(-1) -0.003507 0018278  0.191852 (08504
D{DDP{-1)) 0.096431 0265880 0364180  0.7208
D{DOP(-2)) 0457324 0240343  .1902799 007684
DDP(-3)) 0. 100409 0261266 0384316 07061
D(DOP(-4) -0.523287 02507808  -2.0B6564 0.0544
D{DDP(-5)) 0275214 0. 267466 1.028060 03198
D(DOP(-6)) 0258810 0242632  -1.066874 03030
D{DOP{-77) 0.020632  D.248008 0083159 09348
D(DOP(-8)) -0.406188 0228388  -1.774089 00963
D{DOP(-2) -0.064048 0251032  -0255138  O.B8021
C 6.714881 3844811 1.702287 01093
R-squared 0480273 Megan depandent var 2693077
Adjustod R-squared 0.100455 S.D. dependeni var 1.822360
SE. of regression 1823278 Akaike info criterion 4 335255
Sum squarad resid 49.86512 Schwarz criterion 4 BB75Z8
Log likelihood 4535833  Hannan-Cuinn criter, 4 488531
F-statistic 1279184 Durbin-Watson stat 16822123

Probi(F -statistic) 0.322860

Lampiran IV
Uji Stasioneritas

ii



Null Hypothesis: NIR has a umit root

Exogenous: Constarnt
Lag Length: 5 (Automatic based on AIC, MAXLAG=12)
t-Statintic Prob.*
Augmented Dickey-Fuller lest stalistic -2 877541 0.0569
Tas! critical valies: 1% lewel -1.670170
5% lavel -2 963872
0% level -2 621007
*Mackinnon (1996) one-sided p-values.
Dackey-Fuller Test Equation
Depandent Variable: D{NIR)
Method: Least Squares
Date; 011610 Time: 2235
Sample {adjusted): 200103 200604
Included observations: 30 after adjustmants
Variable Coefficient Sid. Ermor i-Slalmtic Prob.
NIR(-1) 0. 198495 00889481 -2 877541 0.0085
D{NIR{-1)) 0.255386 0.181396 1407892 0.1725
D{MNIR{-23) 0.134868 0.196732 0685530 04500
D(IRE-3)) -0, 009187 0204500  -0.044955 09645
D(NIR{-4)) 0452222 0190504 2 3ATIB2S 0.0263
D{NIR{-5}) 0.027686 0.203061 0136343 08527
c 2402574 0.5945941 2 684618 0.0132
R-squaned 0445041 Mean dependant var 0217000
Adjusted R-squared 0306448 S.D. dependent var 0964512
5.E. of ragression 0.803244 Akaike info criterion 2 60068465
Sum squared resid 14 83061 Schwarz crilerion 2827682
Log likelthood -32.00968 Hannsn-Duinn criter 2. 705239
F-statistic 3135621 Duwbin-Watson stal 1.871320
Prob{F-stafistic) 0.021430

Lampiran 1V
Uji Stasioneritas

iv



Null Hypothesis: PIM has a unil root

Exogenous. Constant
Lag Length: 12 (Automatic based on AIC, MAXLAG=12)
1-Statistic Prob.*
Augmented Dickey-Fuller les! statistic -0.185188 0.9276
Test critical values: 1% level -3.752046
5% level -2.898064
10% Jevel -2.638752
*Mackinmon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D{PIM)
Method: Least Squares
Date: 11610 Time; 2236
Sample (adjusted): 200302 200804
Included observations: 23 after adjustments
Varable Coefficient Sid. Error t-Statistic Prob.
PiMm{-1) -0.0900714 0486070 -0.185188 08572
D{PIM-1)) 0.086796 0.529827 0163912 08734
D{PIM{-2)) 0.634642 0.657064 0.865876 03583
D{PIM{-3)) 0.281768 0.626753 0.417658 06860
D{PIA(-4)) 0.059288 0.656618 0151208 08831
D{PIM{-5}) -0. 435609 D.621114 0701334 0.5008
D{PIM{-B}) -0.744901 0.577286 -1.280350 02291
D{PIM{-TY) 0170614 0.500844 0 340654 07412
D{PIMi-8)) 0446013 0.544401 0.B1927e 4338
D{PIM{-8)) 1050159 0519565 2.098200 0.0653
D{PIM-100) <0.283830 0.656203. 0432627 LB755
D{PIM{=11}) LB72770 0623429 -1.399952 01850
D{PIM{-121) -1.441249 0.862246 -1.671505 0.1290
c 15.16387 55.24251 0274406 7880
R-squared 0.727919  Mean dependent var 3701304
Adjusted R-squared 0334914 5.D. dependent var 14 B80012
S.E. of regression 11.50680 Akaike info criteron B.O71218
Sum squared resid 1275948 Schwarz criterion B.762389
Log likelihood -73.81901 Hannan-Quinn criter. §.245045
F-statistic 1.852188 Durbin-YWatson stat 2304204
Prob(F-statistic) 0178763

Lampiran [V
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MNull Hypothesis: MOS has a unil ool
Exogenous: Constant
Lag Length: 12 (Automatic based on AIC, MAXLAG=12)

1-Statistic Prob.*

ed F statistic 3663510 1.0000
Test critical valuas: 1% lavel -1 752048
5% tavel -2.998064
10% level 2 638752
—

*MacKinnon {1998) one-sided p-values.

Augmented Dickey-Fuller Tes! Equation
Dependent Varable: D(MOS)

Method: Least Squares

Date: 011610 Time: 22:37

Sample (adjusted): 200302 200804
Included cbservations: 23 after adjustments

Varable Coefficient Std. Emor -Statiatic FProb
MOS({-1) 0775227 0.211607 1663519 0.0052
D{MOS(-1)) -1 B300SE 0440753  -4.152114 0.0025
DMOS(-2)) 1821101 0562571 -2 704806 0.0242
D{MOSE-3)) -1.345208 0585048 -2 283685 0.0483
D{MOS(-4}) -0.601521 0520398 1155886 = 02775
D{MOS(-5)) 0518650 0.388288  -1.336758 0.2144
D{MOS(-6)) -1.1878648 0.390362  -2.043245 0.0139
CH{MOS{-T)) 0.842555 0405670 -1.5830800 0.1477
D{MOS(-8)) 0881276 0. 396880 <2 220510 0.0535
D(MOS{-9)) -1.730481 0466050  -3.713102 0.0048
D{MOS(-10)) -1.042202 0401857 -2.584 755 00290
D{MOS{-11)) ) BIB006 0427479 -1. 494803 0.1802
D{MOS{-120) 0.611961 0431886 1417808 ' 01800
C -43G11.68 12275.30 -3 5TT262 00060
R-squared 0BBS51E  Mean depandenl var 55085 304
Adjusted R-squared 0722839 S.D. dependent var 12877.90
5.E. of regression 6778.713  Akaike info criterion 2076038
Sum squared resid 4.14E+08 Schwarz criterion 21.45155
Log likelihood -224.7444 Hannan-Ouinn criter, 2093421
F-statistic 5413548 Duwban-Watson stat 2.063802
Prob{F-siatistic) 0.007881

Lampiran IV
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Null Hypothesis: LIB has a uni rool

Exogenous: Conmstani

Lag Length: 8 (Automatic based on AIC, MAXLAG=12)
 —

1-Statistic Prob."

Augmented Chokey-Fuller lest statshc -3.170288 0.0331
Test critical vahuns: 1% level -3.609871
5% tevel -2 @76263
10% level 2827420
—
*MacKinnon {1996) one-sided p-values.
Augmentad Dickay-Fuller Test Equation
Dependent Vadable: D{LIB)
Method: Least Squares
Date: 0111810 Time: 2238
Sample (adjusied): 200202 200804
Included observations: 27 after adjustments
Variable Coefficient Std, Error I-Statistic Prob.
LIB{-1) £0.333997 0105352 3170286 0.0055
D{LIB{-1)) 0.058420 0.147912 0.304961 06978
D{LIB{-2)) 0.045558 0.148231 0307344 076823
DLIB{-3)) Q122187 0. 148080 0.825157 04207
D{LIB(-4)) 0.205352 0155706 1.318840 02047
D{LIB{-5)) 0.332277 0.146631 2 266084 0.0368
D{LIB(-6)) 0297027 0.150645 1871681 0.0651
D{UB(-T)) 0.210682 0147551 1427858 0.1714
D{LIB(-8)) 0.150800 0141503 1066407 0212
] 1,135668 0.352001 3225271 0.0050
R-squaned 04538958 Mean dependent var 0.080370
Adjusted A-squared 02268115 S.D, dependeni var 0448317
§.E. of regression 0.394388  Akalke info criterion 1.255154
Sum squared rasid 2644213 Schwarz criterion 1.735084
Log hkelihood £.044583 HMannan-Quinn criter 1.397866
F-statistic 1.844078 Durbin-Watson stal 1.557045
Prob{F-statistic) 0.132530

l.ampiran [V
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VAR Residual

MNomality Tesls

Orthogonalization: Cholesky (Lutkepohl)

MNull

Date: 0111610 Time: 23:28
Sample: 200001 200804
Included observations. 34

Hypothesis: residuals are multivariate nomal

Componant Skewness Chi-sq df Prob.
1 0343530 0.668741 1 04135
i 0690552 270221 1 01002
3 0.253348 0363710 1 0.5465
4 0331374 0827251 i 0.4302
5 -0.331108 0821256 1 0.4306
B 0.248617 (0.344545 1 0.55T2
T 01317682 0.028425 1 0.7537
Joint 5421248 T 06087
Component Kurlosis Chi-sg df Prob.
1 1.865011 1.517536 1 0.2180
2 2608237 0219653 1 06363
a 0.983226 5762119 1 0.0164
4 1112477 5048824 1 0.0248
] 1.514041 3124318 1 0o
6 1139761 4 O023A6F 1 0.0268
T 0816219 6.755840 1 0.0083
Jaknt 2733075 r 0.0003
Component  Jamgue-Bera of Frob.
1 2188277 2 0.3352
2 2921874 2 0.2320
3 6.125828 2 0.0468
4 5671074 2 00,0587
-] 3745575 4 0.1537
6 5247007 2 0.0725
7 6.854365 2 0.0325
Joint 3275200 14 0.0031

Lampiran V
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Lampiran ¥V
Uji Normalitas
VAR Residual Senal Correlation | M Tests
Mgl Hypothesis: no serial cormedaton af lag
order h
Date: 011710 Time; 00,17
Sample; 200001 200804
Included observations: 34

Lags LM-Stat Prob

1 68 35333 (.03s51

2 47.29021 0.5427

3 £5.680032 0.0540

4 46 55570 05728

] §2.28523 0.3476

8 4728843 05427

T 6001428 0.1345

8 58.24610 1T

f 3916685 0B414

10 54 06151 02872

1 3799150 08728

12 56.18335 02238

13 5887041 0.2054

14 219182 0.3510

15 33 81566 0.8515

18 43 06820 07114
Probs from chi-square with 49 df

Dependent Vanable: NER
Method: Least Squares
Date: 0IATAD Time: 0043
Sample; 200001 200804
Inchided chearvations; 38

Variable Coefficient Std. Error 1-Statistic Prob.

ooe 6378211 1420419 0 445108 08567

GDP 0.006336 0005062 1244271 0.2234

MNIR 143, 8735 3610835 3 984454 0.0004

MOS 0.0V0TFT 0.006657 1.549172 01322

1] 40.50186 67 86490 0.566525 0.5554

FIi -10.45470 6.705081 -1, 650234 01208

c 3576.196 1782851 2007458 0.0541

R-squared 0602527  Mean depandent var 8132323
Adjusted R-squared 0520281 S.D. dependent var 649 BITR
SE. of regression 450.0845 Akaike info criterion 15.22041
Sum squared resid SBT4ATO6. Schwarz criterion 15.53732
Log likelihood 267.1284 Hannan-Quinn criter. 15.33688
F-statistic 7326809 Durbin-Watson stal 1.797996

Prob{F -statistic) 0.000078
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MUHAMMAD NUR LUBIS, lshir pada tanggal 17
Desember 1983 bertepatan dengan 12 Rabiul Awal 1405
Hijriyah di Pangkalan Brandan yang merupakan anak pertama
dari 5 orang bersaudara dan pasangan Drs. Sulaiman Lubis

dan Halimah Tusa’diah Nasution (Alm).

Pendidikan formal yang telah ditempuh diawali pada TK. Dharma Patra Tangkahan
Lagan pada tahun 1988, kemudian melanjutkan pendidikan ke SD. YKPP Pertamina
Pangkalan Brandan pada tahun 1989, kemudian melanjutkan pendidikan ke SMP
Negeri | Pangkalan Brandan pada tahun 1995, kemudian melanjutkan pendidikan ke
SMU Negeri | Pangkalan Brandan pada tahun 1998 Setelah itu melanjutkan
pendidikan tinggi di Universitas Negenn Medan pada tahun 2001 pada Fakultas
Ekonomi, Jurusan Akuntansi. Sefelah menyelesaikan smudi pada tahun 2006 bekerja
di Perusahaan Asuransi AJB Bumiputera 1912 sebagai Intemal Auditor dan pada
tahun 2007 kembali melanjutkan Pendidikan Tinggi pada Program Pasca Sarjana di
Universitas Megeri Medan Jurusan lmu Ekonomi, dan selesai pada tahun 2010
dengan judul Tesis “Analisa Faktor-Faktor Yang Mempengaruhi Variabel-
Variabel Moneter Dengan Metode Vector Auto Regression (VAR).

Saat diwisuda telah berusia 26 tahun 10 bulan dan belum menikah dan masih tetap
bekerja pada perusahaan asuransi AJB Bumiputera 1912 dan turut aktif dalam

beberapa kegiatan-kegiatan sosial dan bisnis di luar kegiatan formal.



