Lampiran 1

Statistik Bank Indonesia

(Sumber : Laporan Statistik Bl - www.bi.go.id)

Periode | Jumlah ppk | Eauivalent | oo, Laju 1\ irs UsD
Rate Inflasi
2004
Maret 7,226,164 6.27| 7.42| 5.11] 9.069.00
April 7,479,800 72| 7.33] 5.92| 9,108.00
Mei 7,780,665 745 7.32 6.47] 9,465.00
Juni 8,427,646 756]  7.34]  6.83] 9,882.00
Jul 8,737,322 751  7.36 7.2] 9,537.00
Agustus 9,721,607 756|  7.37 6.67] 9,735.00
September | 10,046,670 722 7.39]  6.27| 9,683.00
Oktober 10,248,194 7.76|  7.41|  6.22| 9,596.00
November | 10,617,619 7.08|  7.41|  6.18] 9,531.00
Desember | 11,862,122 704  7.43 6.4] 9,723.00
2005
Januar 11,891,215 746|  7.42 732] 9.745.00
Februari 11,763,539 8.04]  7.43|  7.15| 9,745.00
Maret 12,258,803 701  7.44] 8.81] 9,871.00
April 12,799,038 5.87 7.7 _ 8.12| 10,039.00
Mei 12,840,215 7.26]  7.95 7.4] 9,980.00
Juni 13,357,524 757 825  7.42| 10,116.00
Juli 13,323,393 7.73| 849  7.84| 10,299.00
Agustus 13,617,036 744|951  8.33| 10,486.00
September | 13,357,973 17.89 0] 9.06| 10,733.00
Oktober 13,585,499 16.16 11| 17.89| 10,593.00
November | 13,488,779 851 1225 18.38| 10,541.00
Desember | 15,592,511 832 12.75| 17.11] 10,357.00
2006
Januari 15,134,968 771 12.75| 17.03| 9.972.00
Februari 14,876,545 8.37| 12.74| 17.92| 9,753.00
Maret 14,955,706 8.31| 12.73| 15.74| 9.672.00
April 15,188,609 8.41| 12.74]  15.4] 9,437.00
Mei 15,834,716 8.58 125|  15.6] 9,485.00
Juni 16,432,728 8.52 125 15.53| 9,863.00
Juli 16,508,414 8.34| 1225 15.15] 9,626.00
Agustus 17,146,707 10.01] 11.75 14.9] 9,594.00
September | 17,975,508 8.80| 11.25| 14.55] 9,643.00
Oktober 18,856,085 852| 10.75|  6.29] 9,687.00
November | 19,347,154 8.74| 10.25| 5.27| 9,635.00
Desember | 20,672,181 9.41| 9.75 6.6| 9,587.00
2007
Januari 20,514,493 8.59 95|  6.26] 9,568.00
Februar 21,054,281 8.63] 9.25 6.3] 9,568.00
Maret 21,882,933 8.19 o  6.52| 9,664.00
April 22.007,608 7.92 9 6.29] 9,598.00
Mei 22.570,491 8.05| 875  6.01] 9,344.00
Juni 22.714,256 7.89] 875 5.77| 9,484.00
Juli 23,231,781 7.76]  8.25|  6.06] 9,567.00
Agustus 23,308,579 701|825 651] 9,867.00
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Lampiran 2

Olah Data Statistik Perbankan

. LNJumlah LNKurs
Periode DPK NER RER USD
2004
Maret 15.79 -1.15 1.16 9.11
April 15.83 -0.13 1.28 9.12
Mei 15.87 0.13 0.98 9.16
Juni 15.95 0.22 0.73 9.2
Juli 15.98 0.15 0.31 9.16
Agustus 16.09 0.19 0.89 9.18
September 16.12 -0.17 0.95 9.18
Oktober 16.14 0.35 1.54 9.17
November 16.18 0.57 1.8 9.16
Desember 16.29 0.51 1.54 9.18
2005
Januari 16.29 0.04 0.14 9.18
Februari 16.28 0.61 0.89 9.18
Maret 16.32 0.47 -0.9 9.2
April 16.36 -1.83 -2.25 9.21
Mei 16.37 -0.69 -0.14 9.21
Juni 16.41 -0.68 0.15 9.22
Juli 16.41 -0.76 -0.11 9.24
Agustus 16.43 -2.07 -0.89 9.26
September 16.41 7.89 8.83 9.28
Oktober 16.42 5.16 -1.73 9.27
November 16.42 -3.74 -9.87 9.26
Desember 16.56 -4.43 -8.79 9.25
2006
Januari 16.53 -5.04 -9.32 9.21
Februari 16.52 -4.37 -9.55 9.19
Maret 16.52 -4.42 -7.43 9.18
April 16.54 -4.33 -6.99 9.15
Mei 16.58 -3.92 -7.02 9.16
Juni 16.61 -3.98 -7.01 9.2
Juli 16.62 -3.91 -6.81 9.17
Agustus 16.66 -1.74 -4.89 9.17
September 16.7 -2.36 -5.66 9.17
Oktober 16.75 -2.23 2.23 9.18
November 16.78 -1.51 3.47 9.17
Desember 16.84 -0.34 2.81 9.17
2007
Januari 16.84 -0.91 2.33 9.17
Februari 16.86 -0.62 2.33 9.17
Maret 16.9 -0.81 1.67 9.18
April 16.91 -1.08 1.63 9.17
Mei 16.93 -0.7 2.04 9.14
Juni 16.94 -0.86 2.12 9.16
Juli 16.96 -0.49 1.7 9.17
Agustus 16.96 -0.34 1.4 9.2
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Lampiran 3

Model Regresi InDPK - NER

[ File Edit Objects View Procs Quick Options Window Help
View| Procs| Objects| | Print | Name | Freeze|  Estimate| Forecast| Stats| Resids

Dependent Yariable: LNDPK
Method: Least Squares
Date: 01409008 Time: 00:30
Sample: 2004.03 2007.08
Included shservations: 42

Wariable Coefficient  Std. Eror - t-Statistic Prob

MER 0353395 0031084  11.36857  0.0000

c -0.965408 00740140 -B.8BE970 0.0000
R-squared 0.763665 Mean dependent var -1.807613
Adjusted R-squared 0.757757  5.D. dependant var 1.735123
S.E. of regression 0.853987  Akaike info criterion 2.563670
Sur squared resid 28.17244  Schwarz ctiterion 2651416
Log likelihood -51.94207  F-statistic 129.2512
Durbin-VWatson stat 0.884478  Prob(F-statistic) 0.000000

|[Path = cwiindows || DB = none || WF = untitled
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Lampiran 4

Model Regresi InDPK - RER

[CIFile Edit Objects View Procs Quick Options ‘Window Help
View | Procs | Objects|  Print| Name| Freeze | Estimate| Forecast| Stats | Resids

Dependent Yariable: LMOPK
Method: Least Sguares
Date: 010908 Time: 00:45
Sample: 2004:03 2007:08
Included observations: 42

Wariable Coefficient  Std. Error  t-Statistic  Prob.

RER 4488473 1755604  255BBS5 00145

c -402.8910 1612911 2487912 00167

R-squared 0.140459  Mean dependent var 9.471429
Adjusted R-squared 0.118971  5.0. dependent var 4.475548
S.E. of regression 4200880  Akaike info criterion 5.754918
Sum squared resid 70588982 Schwarz criterion 5.837664
Log likelihood -118.8533  F-statistic 6.536484
Durbin-Watson stat 0.282154  Prob(F-statistic) 0.014469

| |[Path = ciwindows || DB = none || WF = untitled
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Lampiran 5

Model Regresi InDPK - InExR

[ File Edit Objects View Procs Quick Options Window Help
View| Procs| Objects| | Print | Name | Freeze|  Estimate| Forecast| Stats| Resids

Dependent Yariable: LNDPK
Method: Least Squares
Date: 010908 Time: 00:31
Sample: 2004.03 2007.08
Included shservations: 42

Wariable Coefficient  Std. Eror - t-Statistic Prob
LMEXR -1282310  7.086848 -1.817372 00767
c 116.3001 B4.52361 179410 0.0804
R-squared 0.076273  Mean dependent var -1.807613
Adjusted R-squared 0.053180 S.D. dependant var 1.735123
S.E. of regression 1.638356  Akaike info criterion 3.831836
Sur squared resid 114.0218  Schwarz criterion 4.014582
Log likelihood -80.56855  F-statistic 3.302843
Durbin-VWatson stat 0.177658  Prob(F-statistic) 0.076657

| |[Path = cwiindows || DB = none || WF = untitled
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Regression

Notes
Output Created 09-Jan-2008 15:58:03
Comments
Input Active Dataset DataSet0
Filter <none>
Weight <none>
Split File <none>
N of Rows in Working Data File 42
Missing Value Handling Definition of Missing User-defined missing values are treated as
missing.
Cases Used Statistics are based on cases with no
missing values for any variable used.
Syntax REGRESSION
/DESCRIPTIVES MEAN STDDEV CORR
SIGN
/IMISSING LISTWISE
/ISTATISTICS COEFF OUTS CI R ANOVA
COLLIN TOL ZPP
/CRITERIA=PIN(.05) POUT(.10)
/NOORIGIN
/DEPENDENT Indpk
/METHOD=ENTER Inexr
/ISCATTERPLOT=(*SDRESID ,*ZPRED)
/RESIDUALS DURBIN HIST(ZRESID)
NORM(ZRESID)
/CASEWISE PLOT(ZRESID) ALL.
Resources Processor Time 00:00:02.203
Elapsed Time 00:00:01.125
Memory Required 1372 bytes
Additional Memory Required for
Residual Plots 912 bytes
[DataSetO]
Descriptive Statistics
Mean Std. Deviation N
Indpk -1.5076 1.73512 42
Inexr 9.1871 .03737 42
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Correlations

Indpk Inexr
Pearson Correlation Indpk 1.000 -.276
Inexr -.276 1.000]
Sig. (1-tailed) Indpk .038
Inexr .038
N Indpk 42 42
Inexr 42 42
Variables Entered/Removed”
Variables
Model Variables Entered Removed Method
1 Inexr® .|Enter

a. All requested variables entered.

b. Dependent Variable: Indpk

Model Summary”

Std. Error of the

Model R R Square [Adjusted R Square Estimate Durbin-Watson
1 .276° .076 .053 1.68836 .178
a. Predictors: (Constant), Inexr
b. Dependent Variable: Indpk
ANOVA®
Model Sum of Squares df Mean Square F Sig.
1 Regression 9.415 1 9.415 3.303 0778
Residual 114.022 40 2.851
Total 123.437 41

a. Predictors: (Constant), Inexr

b. Dependent Variable: Indpk
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Coefficients?

Unstandardized Coefficients

Standardized

Coefficients

95% Confidence Interval for B

Correlations

Collinearity Statistics

Model B Std. Error Beta t Sig. Lower Bound Upper Bound Zero-order Partial Part Tolerance VIF
1 (Constant) 116.300 64.824 1.794 .080 -14.713 247.313
Inexr -12.823 7.056 -.276 -1.817 .077 -27.084 1.437 -.276 -.276 -.276 1.000 1.000}

a. Dependent Variable: Indpk

Collinearity Diagnostics?®

Dimensi Variance Proportions
Model  on Eigenvalue Condition Index (Constant) T
1 1 2.000 1.000 .00 .00
2 8.076E-6 497.648 1.00 1.00,

a. Dependent Variable: Indpk
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Casewise Diagnostics®
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i

Case

Number Std. Residual Indpk Predicted Value Residual

1 -.374 -1.15 -.5184 -.63159
2 .306 -.13 -.6466 .51664
3 .764 13 -1.1596 1.28956
4 1.121 22 -1.6725 1.89249
5 776 15 -1.1596 1.30956
6 951 .19 -1.4160 1.60603
7 .738 -.17 -1.4160 1.24603
8 .970 .35 -1.2878 1.63779
9 1.024 57 -1.1596 1.72956
10 1.141 51 -1.4160 1.92603
11 .862 .04 -1.4160 1.45603
12 1.200 .61 -1.4160 2.02603
13 1.269 A7 -1.6725 2.14249
14 -.017 -1.83 -1.8007 -.02928
15 .658 -.69 -1.8007 1.11072
16 .740 -.68 -1.9289 1.24895
17 .844 -.76 -2.1854 1.42541
18 .220 -2.07 -2.4419 37187
19 .348 -2.11 -2.6983 .58834
20 -.160 -2.84 -2.5701 -.26990
21 -.769 -3.74 -2.4419 -1.29813
22 -1.254 -4.43 -2.3136 -2.11636
23 -1.919 -5.04 -1.8007 -3.23928
24 -1.674 -4.37 -1.5443 -2.82574
25 -1.779 -4.42 -1.4160 -3.00397
26 -1.954 -4.33 -1.0313 -3.29867
27 -1.635 -3.92 -1.1596 -2.76044
28 -1.367 -3.98 -1.6725 -2.30751
29 -1.553 -3.91 -1.2878 -2.62221
30 -1.452 -3.74 -1.2878 -2.45221
31 -.635 -2.36 -1.2878 -1.07221




32 -.482 -2.23 -1.4160 -.81397
33 -.132 -1.51 -1.2878 -.22221
34 .561 -.34 -1.2878 94779
35 224 -91 -1.2878 37779
36 .396 -.62 -1.2878 .66779
37 .359 -.81 -1.4160 .60603
38 123 -1.08 -1.2878 .20779
39 .120 -.70 -.9031 .20310
40 A77 -.86 -1.1596 .29956
41 AT73 -.49 -1.2878 79779
42 789 -.34 -1.6725 1.33249
a. Dependent Variable: Indpk
Residuals Statistics®

Minimum Maximum Mean Std. Deviation
Predicted Value -2.6983 -.5184 -1.5076 47920 42
Std. Predicted Value -2.485 2.064 .000 1.000 42
Standard Error of Predicted
e .261 .705 .349 120 42
Adjusted Predicted Value -2.8226 -.4259 -1.5031 48442 42
Residual -3.29867 2.14249 .00000 1.66764 42
Std. Residual -1.954 1.269 .000 .988 42
Stud. Residual -2.002 1.286 -.001 1.007 42
Deleted Residual -3.46464 2.20125 -.00452 1.73212 42
Stud. Deleted Residual -2.084 1.297 -.011 1.022 42
Mahal. Distance .006 6.174 .976 1.547 42
Cook's Distance .000 101 .019 .023 42
Centered Leverage Value .000 151 .024 .038 42

a. Dependent Variable: Indpk

Charts

11
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Histogram

Dependent Variable: Indpk
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Mean =-3.24E-14
Stod. Dev. =0.983
M =42



Mormal P-P Plot of Regression Standardized Residual

Dependent Variable: Indpk
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Scatterplot

Dependent Variable: Indpk
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