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2. Uji Normalitas 

 

Variabel |UR| 

 

 

 
 

Variabel MD 
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Variabel y 
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3. Uji ADF Atas Masing-masing Variabel Penelitian  
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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 
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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   

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.003013 0.001426 2.112118 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 
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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 
YE^2 -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 
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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 
Y^2 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 
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White Heteroskedasticity Test:  
     
     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 
Y^2 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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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 
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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 
YE^2 -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 
Y^2 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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