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2. Uji Normalitas

Variabel |UR|

Created VariablesP

65

So... Function New Variable Label
UR® Proportion Estimate PUR Proportion Estimate of UR using
Rankit's Formula
Normal Score NUR Normal Score of UR using
Rankit's Formula
Rank RUR Rank of UR

a. Ranks are in ascending order.

b. Mean rank of tied values is used for ties.

Tests of Normality

Kolmogorov-Smirnov® Shapiro-Wilk
Statistic df Sig. Statistic df Sig.
Normal Score of UR using Rankit's Formula 001 525 200" 1.000 525 1.000
a. Lilliefors Significance Correction
“. This is a lower bound of the true significance.
Normal P-P Plot of Normal Score of UR using Rankit's Formula
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>
w

0.2

0.0 T T T T T T

0.0 0.2 0.4 0.6 0.8 1.0
Observed Cum Prob
Variabel MD
Tests of Normality
Kolmogorov-Smirnov? Shapiro-Wilk
Statistic df Sig. Statistic df Sig.
MD .024 525 .200° .996 525 248

a. Lilliefors Significance Correction

“. This is a lower bound of the true significance.
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Normal P-P Plot of MD

1.0

0.84
K-
[=]
o
£ 0.6+
=3
O
©
S
g 0.47
o
>
w

0.2

0.0 T T T T T

0.0 0.2 0.4 0.6 0.8 1.0
Observed Cum Prob
Variabel YE
Tests of Normality
Kolmogorov-Smirnov* Shapiro-Wilk
Statistic df Sig. Statistic df Sig.
YE .035 525 .185 .992 525 .005

a. Lilliefors Significance Correction
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Normal P-P Plot of YE
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Variabel y
Created VariablesP
So... Function New Variable Label
v Proportion Estimate p Proportion Estimate of y using
Y Rankit's Formula
Normal Score N Normal Score of y using
Y Rankit's Formula
Rank Ry Rank of y

a. Ranks are in ascending order.

b. Mean rank of tied values is used for ties.

Tests of Normality

Kolmogorov-Smirnov® Shapiro-Wilk
Statistic df Sig. Statistic df Sig.
Normal Score of y using Rankit's Formula 004 525 200" 1.000 525 1.000

a. Lilliefors Significance Correction

“. This is a lower bound of the true significance.

Normal P-P Plot of Normal Score of y using Rankit's Formula
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3. Uji ADF Atas Masing-masing Variabel Penelitian

Null Hypothesis: UR has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic based on SIC, MAXLAG=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -21.53609 0.0000
Test critical values: 1% level -3.442601
5% level -2.866836
10% level -2.569652

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(UR)
Method: Least Squares
Date: 08/27/08 Time: 06:31
Sample (adjusted): 2 525

Included observations: 524 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

UR(-1) -0.942155 0.043748 -21.53609 0.0000

C 0.013734 0.000800 17.17525 0.0000

R-squared 0.470483 Mean dependent var -3.16E-05
Adjusted R-squared 0.469468 S.D. dependent var 0.015101
S.E. of regression 0.010999  Akaike info criterion -6.178226
Sum squared resid 0.063150  Schwarz criterion -6.161961
Log likelihood 1620.695 F-statistic 463.8031
Durbin-Watson stat 2.001969  Prob(F-statistic) 0.000000
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Null Hypothesis: MD has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic based on SIC, MAXLAG=1)

69

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.642647 0.0001
Test critical values: 1% level -3.442601
5% level -2.866836
10% level -2.569652
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(MD)
Method: Least Squares
Date: 08/27/08 Time: 06:31
Sample (adjusted): 2 525
Included observations: 524 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
MD(-1) -0.079106 0.017039 -4.642647 0.0000
C 0.296044 0.065757 4.502117 0.0000
R-squared 0.039654 Mean dependent var -0.000491
Adjusted R-squared 0.037814  S.D. dependent var 0.364766
S.E. of regression 0.357803  Akaike info criterion 0.786140
Sum squared resid 66.82796  Schwarz criterion 0.802406
Log likelihood -203.9688  F-statistic 21.55417
Durbin-Watson stat 2.000248  Prob(F-statistic) 0.000004
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Null Hypothesis: YE has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic based on SIC, MAXLAG=1)

70

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.981432 0.0016
Test critical values: 1% level -3.442601
5% level -2.866836
10% level -2.569652
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(YE)
Method: Least Squares
Date: 08/27/08 Time: 06:31
Sample (adjusted): 2 525
Included observations: 524 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
YE(-1) -0.059016 0.014823 -3.981432 0.0001
C 0.023129 0.006146 3.763135 0.0002
R-squared 0.029472 Mean dependent var -9.05E-05
Adjusted R-squared 0.027613  S.D. dependent var 0.045038
S.E. of regression 0.044412  Akaike info criterion -3.386812
Sum squared resid 1.029598  Schwarz criterion -3.370547
Log likelihood 889.3448  F-statistic 15.85180
Durbin-Watson stat 1.934289  Prob(F-statistic) 0.000078
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Null Hypothesis: Y has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic based on SIC, MAXLAG=1)

71

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.725981 0.0001
Test critical values: 1% level -3.442601
5% level -2.866836
10% level -2.569652
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(Y)
Method: Least Squares
Date: 08/27/08 Time: 06:32
Sample (adjusted): 2 525
Included observations: 524 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
Y(-1) -0.082447 0.017446 -4.725981 0.0000
C 0.008731 0.001877 4.652034 0.0000
R-squared 0.041032 Mean dependent var -1.15E-05
Adjusted R-squared 0.039194  S.D. dependent var 0.007400
S.E. of regression 0.007253  Akaike info criterion -7.010949
Sum squared resid 0.027462  Schwarz criterion -6.994684
Log likelihood 1838.869  F-statistic 22.33489
Durbin-Watson stat 1.832591  Prob(F-statistic) 0.000003
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4. Hubungan [UR| Dengan MD

Dependent Variable: UR
Method: Least Squares
Date: 08/27/08 Time: 04:13
Sample: 1 525

Included observations: 525

Variable Coefficient Std. Error t-Statistic Prob.

C 0.001222 0.001932 0.632668 0.5272

MD 0.003565 0.000500 7.122930 0.0000
R-squared 0.088431 Mean dependent var 0.014587
Adjusted R-squared 0.086688  S.D. dependent var 0.010998
S.E. of regression 0.010510  Akaike info criterion -6.269172
Sum squared resid 0.057771  Schwarz criterion -6.252931
Log likelihood 1647.658 F-statistic 50.73614
Durbin-Watson stat 2.048941  Prob(F-statistic) 0.000000

Histogram

Dependent Variable: UR

- Mean =7.92E-16
100 Std. Dev. =0.999
N =525

80
60—

T

204

Frequency
|
\
~
: Y
[ /
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Regression Standardized Residual
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Normal P-P Plot of Regression Standardized Residual

1.0

Dependent Variable: UR

73

0.4+

Expected Cum Prob

0.2

0.0

0.0

T T
0.2 0.4

T T
0.6 0.8 1.0

Observed Cum Prob

White Heteroskedasticity Test:

F-statistic 2.963328 Prob. F(2,522) 0.052516
Obs*R-squared 5.893801  Prob. Chi-Square(2) 0.052502
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 08/27/08 Time: 06:39
Sample: 1 525
Included observations: 525
Variable Coefficient Std. Error t-Statistic Prob.
C -7.59E-05 0.000132 -0.574621 0.5658
MD 7.66E-05 7.15E-05 1.071592 0.2844
MD*2 -6.81E-06 9.39E-06 -0.724966 0.4688
R-squared 0.011226  Mean dependent var 0.000110
Adjusted R-squared 0.007438 S.D. dependent var 0.000230
S.E. of regression 0.000229  Akaike info criterion -13.91587
Sum squared resid 2.75E-05 Schwarz criterion -13.89150
Log likelihood 3655.915  F-statistic 2.963328
Durbin-Watson stat 1.910171  Prob(F-statistic) 0.052516
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5. Hubungan |UR| Dengan YE

Dependent Variable

:UR

Method: Least Squares
Date: 08/27/08 Time: 04:12

Sample: 1 525

Included observations: 525

74

Variable Coefficient Std. Error t-Statistic Prob.
C 0.003013 0.001426 2112118 0.0351
YE 0.029422 0.003441 8.550046 0.0000
R-squared 0.122635 Mean dependent var 0.014587
Adjusted R-squared 0.120958 = S.D. dependent var 0.010998
S.E. of regression 0.010311  Akaike info criterion -6.307416
Sum squared resid 0.055603 Schwarz criterion -6.291175
Log likelihood 1657.697 F-statistic 73.10328
Durbin-Watson stat 2.121134  Prob(F-statistic) 0.000000

Histogram

Dependent Variable: UR

1007

80
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Frequency
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| ——

Mean =8.50E-16
Std. Dev. =0.999
N =525

0

| I
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Regression Standardized Residual
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Normal P-P Plot of Regression Standardized Residual

Dependent Variable: UR
1.0

75

0.87]

o
o
1

Expected Cum Prob

0.249

0.0 T T

T T T
0.0 0.2 0.4 0.6 0.8 1.0
Observed Cum Prob

White Heteroskedasticity Test:

F-statistic 3.038884  Prob. F(2,522) 0.048736
Obs*R-squared 6.042346  Prob. Chi-Square(2) 0.048744
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 08/27/08 Time: 06:40
Sample: 1 525
Included observations: 525
Variable Coefficient Std. Error t-Statistic Prob.
C -5.97E-06 7.47E-05 -0.079937 0.9363
YE 0.000408 0.000385 1.060687 0.2893
YEA2 -0.000283 0.000469 -0.603810 0.5462
R-squared 0.011509 Mean dependent var 0.000106
Adjusted R-squared 0.007722 S.D. dependent var 0.000227
S.E. of regression 0.000226  Akaike info criterion -13.94640
Sum squared resid 2.67E-05 Schwarz criterion -13.92204
Log likelihood 3663.931  F-statistic 3.038884
Durbin-Watson stat 1.892752  Prob(F-statistic) 0.048736
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6. Hubungan |UR| Dengan y

Dependent Variable: UR
Method: Least Squares
Date: 08/27/08 Time: 06:41
Sample: 1 525

Included observations: 525

Variable Coefficient Std. Error t-Statistic Prob.
C -0.004716 0.002714 -1.737722 0.0828
Y 0.182094 0.025235 7.215854 0.0000
R-squared 0.090543 Mean dependent var 0.014587
Adjusted R-squared 0.088804  S.D. dependent var 0.010998
S.E. of regression 0.010498 Akaike info criterion -6.271492
Sum squared resid 0.057637  Schwarz criterion -6.255250
Log likelihood 1648.267 F-statistic 52.06855
Durbin-Watson stat 2.053610  Prob(F-statistic) 0.000000
Histogram

Dependent Variable: UR

- Mean 1.46E-15
100 Std. Dev. =0.999

& N =525
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Regression Standardized Residual
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Normal P-P Plot of Regression Standardized Residual

Dependent Variable: UR
1.0

77

0.87]

o
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Expected Cum Prob
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0.0 T T

T T T
0.0 0.2 0.4 0.6 0.8 1.0
Observed Cum Prob

White Heteroskedasticity Test:

F-statistic 1.323640 Prob. F(2,522) 0.267056
Obs*R-squared 2.649061  Prob. Chi-Square(2) 0.265928
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 08/27/08 Time: 06:42
Sample: 1 525
Included observations: 525
Variable Coefficient Std. Error t-Statistic Prob.
C 0.000259 0.000339 0.764033 0.4452
Y -0.003574 0.006255 -0.571385 0.5680
Y2 0.019884 0.028285 0.703011 0.4824
R-squared 0.005046 Mean dependent var 0.000110
Adjusted R-squared 0.001234 S.D. dependent var 0.000229
S.E. of regression 0.000229  Akaike info criterion -13.92353
Sum squared resid 2.73E-05 Schwarz criterion -13.89917
Log likelihood 3657.926  F-statistic 1.323640
Durbin-Watson stat 1.887772  Prob(F-statistic) 0.267056
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7. Hubungan |UR| Dengan MD dan y

Dependent Variable: UR
Method: Least Squares
Date: 08/27/08 Time: 04:14
Sample: 1 525

Included observations: 525

Variable Coefficient Std. Error t-Statistic Prob.
C -0.008689 0.002793 -3.111570 0.0020
MD 0.002516 0.000536 4.692002 0.0000
Y 0.130597 0.027068 4.824757 0.0000
R-squared 0.127347 = Mean dependent var 0.014587
Adjusted R-squared 0.124003 S.D. dependent var 0.010998
S.E. of regression 0.010293  Akaike info criterion -6.308991
Sum squared resid 0.055305 Schwarz criterion -6.284629
Log likelihood 1659.110  F-statistic 38.08781
Durbin-Watson stat 2.128878 Prob(F-statistic) 0.000000
Histogram
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Normal P-P Plot of Regression Standardized Residual
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Dependent Variable: UR
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White Heteroskedasticity Test:

1.0

F-statistic 2.186158 Prob. F(5,519) 0.054469
Obs*R-squared 10.82908  Prob. Chi-Square(5) 0.054876
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 08/27/08 Time: 06:44
Sample: 1 525
Included observations: 525
Variable Coefficient Std. Error t-Statistic Prob.
C 0.000352 0.000356 0.986246 0.3245
MD 0.000153 8.87E-05 1.721906 0.0857
MD*2 1.85E-07 1.13E-05 0.016311 0.9870
MD*Y -0.001202 0.000860 -1.396722 0.1631
Y -0.010871 0.006900 -1.575530 0.1157
Y2 0.070593 0.034347 2.055278 0.0404
R-squared 0.020627 Mean dependent var 0.000105
Adjusted R-squared 0.011192 S.D. dependent var 0.000225
S.E. of regression 0.000224  Akaike info criterion -13.96217
Sum squared resid 2.59E-05 Schwarz criterion -13.91345
Log likelihood 3671.070 F-statistic 2.186158
Durbin-Watson stat 1.895270  Prob(F-statistic) 0.054469
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Coefficients?
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Standardized
Unstandardized Coefficients Coefficients 95% Confidence Interval for B Collinearity Statistics
| Model B Std. Error Beta t Sig. Lower Bound | Upper Bound | Tolerance VIF
1 (Constant) .001 .002 633 527 -.003 .005
MD .004 .001 .297 7.123 .000 .003 .005 1.000 1.000
2 (Constant) -.009 .003 -3.112 .002 -.014 -.003
MD .003 .001 210 4.692 .000 .001 .004 .836 1.197
Y 131 027 216 4.825 .000 077 .184 .836 1.197
a. Dependent Variable: UR
Collinearity Diagnostics®
Variance Proportions
Mod Dime Condition
el nsion | Eigenvalue Index (Constant) MD Y
1 1 1.971 1.000 .01 .01
2 .029 8.301 .99 .99
2 1 2.954 1.000 .00 .01 .00
2 .032 9.622 17 .98 .09
3 .014 14.397 .83 01 .90

a. Dependent Variable: UR
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8. Hubungan |UR| Dengan YE dan y

Dependent Variable: UR
Method: Least Squares
Date: 08/27/08 Time: 04:15
Sample: 1 525

Included observations: 525

Variable Coefficient Std. Error t-Statistic Prob.
C -7.60E-05 0.002853 -0.026629 0.9788
YE 0.024312 0.005342 4.551217 0.0000
Y 0.048101 0.038477 1.250123 0.2118
R-squared 0.125254 = Mean dependent var 0.014587
Adjusted R-squared 0.121903 S.D. dependent var 0.010998
S.E. of regression 0.010305 Akaike info criterion -6.306596
Sum squared resid 0.055437 Schwarz criterion -6.282234
Log likelihood 1658.482  F-statistic 37.37238
Durbin-Watson stat 2.126677 Prob(F-statistic) 0.000000
Histogram

Dependent Variable: UR
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Normal P-P Plot of Regression Standardized Residual

Dependent Variable: UR
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White Heteroskedasticity Test:

F-statistic 2.284598 Prob. F(5,519) 0.045187
Obs*R-squared 11.30620  Prob. Chi-Square(5) 0.045636
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 08/27/08 Time: 06:45
Sample: 1 525
Included observations: 525
Variable Coefficient Std. Error t-Statistic Prob.
C 0.000960 0.000423 2.272591 0.0235
YE 0.001749 0.000852 2.052554 0.0406
YEA2 -0.000346 0.001126 -0.307534 0.7586
YE*Y -0.010896 0.013570 -0.802953 0.4224
Y -0.022416 0.009769 -2.294531 0.0222
Y2 0.118192 0.060494 1.953775 0.0513
R-squared 0.021536  Mean dependent var 0.000106
Adjusted R-squared 0.012109 S.D. dependent var 0.000226
S.E. of regression 0.000225 Akaike info criterion -13.94991
Sum squared resid 2.63E-05 Schwarz criterion -13.90119
Log likelihood 3667.853  F-statistic 2.284598
Durbin-Watson stat 1.892910  Prob(F-statistic) 0.045187
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Coefficients?
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Standardized
Unstandardized Coefficients Coefficients 95% Confidence Interval for B Collinearity Statistics
| Model B Std. Error Beta t Sig. Lower Bound | Upper Bound | Tolerance VIF
1 (Constant) .003 .001 2.112 .035 .000 .006
YE .029 .003 .350 8.550 .000 .023 .036 1.000 1.000
2 (Constant) -7.613E-5 .003 -.027 979 -.006 .006
YE .024 .005 .289 4.551 .000 .014 .035 415 2.412
Y .048 .038 .079 1.250 212 -.027 .124 415 2.412
a. Dependent Variable: UR
Collinearity Diagnostics?®
Variance Proportions
Mod Dime Condition
el nsion | Eigenvalue Index (Constant) YE y
1 1 1.948 1.000 .03 .03
2 .052 6.138 .97 .97
2 1 2.940 1.000 .00 .00 .00
2 .052 7.506 .22 .43 .00
3 .008 19.050 /A .56 1.00

a. Dependent Variable: UR
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