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Data

NO TAHUN Y X1 X2 X3 INBB INUPB
1 1982 2697 13.21 18.20 5726662.68 37.41 393.08
2 1983 2817 9.49 17.20 6966815.22 47.85 376.68
3 1984 2933 5.79 17.92 8111093.46 48.79 360.27
4 1985 3046 4.49 18.08 9177171.71 54.07 343.87
5 1986 3199 9.73 18.20 10575571.80 56.94 327.47
6 1987 3559 9.59 19.00 13593745.27 63.16 311.07
7 1988 3932 5.30 19.70 16422805.51 69.38 294.67
8 1989 4259 4.83 19.30 18692151.22 76.55 278.27
9 1990 4734 9.02 18.95 21689283.14 83.73 261.87
10 1991 5507 9.62 20.87 25980442.64 90.91 275.05
11 1992 6390 5.21 19.21 30200680.97 95.69 128.17
12 1993 7349 10.00 17.00 34165656.49 100.00 100.00
13 1994 9513 9.22 14.96 41490254.29 131.88 152.31
14 1995 11385 8.26 19.77 46586032.91 154.09 392.89
15 1996 14027 5.88 19.95 52505360.63 261.00 382.16
16 1997 18460 10.13 18.94 60296426.87 128.00 101.31
17 1998 43496 70.55 26.23 84610222.51 211.00 60.17
18 1999 78537 1.01 20.49 101373292.68 238.00 51.71
19 2000 140050 8.62 20.67  117782925.19 263.00 66.85
20 2001 267409 13.14 20.85  136131480.16 293.00 87.43
21 2002 546690 12.06 21.04 156418300.46 310.00 65.05
22 2003 1010744 16.92 21.23 173852789.13 328.00 48.65
23 2004 4208727 17.44 21.42 214320558.66 364.00 32.25
Y = Investasi Sektor Properti (dalam juta Rupiah)
X1 = Tingkat Inflasi (dalam persen)
X2 = Tingkat Suku Bunga (dalam persen)
X3 = Produk Domestik Regional Bruto (dalam Juta Rupiah)
INBB = Indek Harga Bahan Bangunan (dalam persen)

INUPB = Indek Harga Pekerja Bangunan (dalam persen)



Regresi Model Lengkap

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 INUPB, X1,
IN§B, X2, Enter
X3

a. All requested variables entered.

b. Dependent Variable: Y

Model Summary?

Adjusted Std. Error of
Model R R Square R Square | the Estimate | Durbin-Watson
1 .8372 .700 .611 553581.926 1.396
a. Predictors: (Constant), INUPB, X1, INBB, X2, X3
b. Dependent Variable: Y
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression | 1.21E+13 5 2.429E+12 7.925 .0012
Residual 5.21E+12 17 3.065E+11
Total 1.74E+13 22
a. Predictors: (Constant), INUPB, X1, INBB, X2, X3
b. Dependent Variable: Y
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) | 387783.5 | 1646983 .235 817
X1 8211.766 |13295.881 124 .618 .545 439 2.279
X2 -72047.5 |95684.975 -.174 -.753 462 .329 3.039
X3 3.371E-02 .008 2.311 4412 .000 .064 15.533
INBB -10086.8 | 4022.891 -1.198 -2.507 .023 077 12.926
INUPB 3322.152 | 1453.503 .506 2.286 .035 .360 2.779

a. Dependent Variable: Y




Coefficient Correlation$

Model INUPB X1 INBB X2 X3
1 Correlations  INUPB 1.000 .253 -.194 -.129 .502
X1 .253 1.000 115 -711 .059
INBB -.194 115 1.000 -.236 -.889
X2 -.129 -711 -.236 1.000 -.011
X3 .502 .059 -.889 -.011 1.000
Covariances INUPB 2112670 4882074 | -1135300 | -1.8E+07 5.579
X1 4882074 1.8E+08 6160347 | -9.0E+08 5.980
INBB -1135300 6160347 1.6E+07 | -9.1E+07 -27.325
X2 -1.8E+07 | -9.0E+08 | -9.1E+07 9.2E+09 -7.960
X3 5.579 5.980 -27.325 -7.960 |5.839E-05
a. Dependent Variable: Y
Collinearity Diagnostic$
Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) X1 X2 X3 INBB INUPB
1 1 4.607 1.000 .00 .01 .00 .00 .00 .00
2 .871 2.300 .00 .01 .00 .01 .00 .06
3 .460 3.165 .00 44 .00 .01 .00 .00
4 4.646E-02 9.957 .03 .09 .02 .02 .04 .78
5 1.455E-02 17.795 .00 .01 .00 .96 .89 16
6 2.167E-03 46.111 .97 46 .98 .00 .05 .00

a. Dependent Variable: Y

Residuals Statistics?

Minimum | Maximum Mean Std. Deviation
Predicted Value -594218 2648696 |278237.39 742959.791 23
Residual -786794 1560031 .00 486625.679 23
Std. Predicted Value -1.174 3.191 .000 1.000 23
Std. Residual -1.421 2.818 .000 .879 23

a. Dependent Variable: Y




Uji Multikolinieritas: Uji Klein 1

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 INUPB, X2,

INBB, X3 Enter

a. All requested variables entered.
b. Dependent Variable: X1

Model Summary

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 7492 .561 .464 9.81360

a. Predictors: (Constant), INUPB, X2, INBB, X3

ANOVA
Sum of
Model Squares df Mean Square Sig.
1 Regression 2217.361 4 554.340 5.756 .0042
Residual 1733.523 18 96.307
Total 3950.883 22
a. Predictors: (Constant), INUPB, X2, INBB, X3
b. Dependent Variable: X1
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -75.007 23.236 -3.228 .005
X2 5.118 1.193 .821 4.292 .000 .666 1.502
X3 -3.38E-08 .000 -.154 -.250 .805 .065 15.479
INBB -3.48E-02 .071 -.274 -.492 .629 .078 12.754
INUPB -2.76E-02 .025 -.279 -1.108 .283 .384 2.602

a. Dependent Variable: X1




Coefficient Correlation$

Model INUPB X2 INBB X3
1 Correlations  INUPB 1.000 .074 -.232 .505
X2 .074 1.000 -.221 .044
INBB -.232 -.221 1.000 -.903
X3 .505 .044 -.903 1.000
Covariances INUPB |6.216E-04 |2.202E-03 | -4.10E-04 |1.702E-09
X2 2.202E-03 1.422 | -1.86E-02 |7.116E-09
INBB -4.10E-04 | -1.86E-02 |5.018E-03 | -8.65E-09
X3 1.702E-09 |7.116E-09 | -8.65E-09 |1.829E-14

a. Dependent Variable: X1

Collinearity Diagnostic$

Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) X2 X3 INBB INUPB
1 1 4.070 1.000 .000 .000 .001 .001 .004
2 .857 2.180 .000 .000 .013 .004 .057
3 5.477E-02 8.621 .033 .034 .032 .041 751
4 1.470E-02 16.637 .004 .002 .940 .902 127
5 3.944E-03 32.125 .963 .964 .014 .051 .061

a. Dependent Variable: X1

Uji Multikolinieritas: Uji Klein 2

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 X1, INBB,

INUPB, X3 Enter

a. All requested variables entered.
b. Dependent Variable: X2

Model Summary

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .8192 671 .598 1.36365

a. Predictors: (Constant), X1, INBB, INUPB, X3




ANOVAP

Sum of Mean
Model Squares df Square F Sig.
1 Regression 68.251 4 17.063 9.176 .0002
Residual 33.472 18 1.860
Total 101.722 22
a. Predictors: (Constant), X1, INBB, INUPB, X3
b. Dependent Variable: X2
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 16.390 1.240 13.223 .000
X3 8.694E-10 .000 .025 .046 .964 .064 15.531
INBB 9.918E-03 .010 487 1.030 317 .082 12.206
INUPB 1.964E-03 .004 124 .553 .587 .366 2.732
X1 9.882E-02 .023 .616 4.292 .000 .888 1.126
a. Dependent Variable: X2
Coefficient Correlation$
Model X1 INBB INUPB X3
1 Correlations X1 1.000 -.077 231 .073
INBB -.077 1.000 -.233 -.917
INUPB 231 -.233 1.000 .505
X3 .073 -.917 .505 1.000
Covariances X1 5.302E-04 | -1.71E-05 |1.884E-05 |3.151E-11
INBB -1.71E-05 |9.274E-05 | -7.97E-06 | -1.66E-10
INUPB |1.884E-05 | -7.97E-06 |1.261E-05 |[3.376E-11
X3 3.151E-11 | -1.66E-10 |3.376E-11 |3.543E-16
a. Dependent Variable: X2
Collinearity Diagnostic$
Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) X3 INBB INUPB X1
1 1 3.650 1.000 .004 .002 .002 .004 .023
2 .841 2.083 .005 .009 .003 .069 .008
3 .459 2.820 .002 .006 .004 .003 871
4 3.502E-02 10.210 .989 .016 .045 747 .089
5 1.450E-02 15.864 .001 .966 .946 A77 .009

a. Dependent Variable: X2




Uji Multikolinieritas: Uji Klein 3

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 X2, INUPB,
X1, INBB Enter

a. All requested variables entered.

b. Dependent Variable: X3

Model Summary

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 9672 .936 .921 | 17075088.4

a. Predictors: (Constant), X2, INUPB, X1, INBB

ANOVAP
Sum of
Model Squares df Mean Square Sig.
1 Regression 7.63E+16 4 1.907E+16 | 65.399 .0002
Residual 5.25E+15 18 2.916E+14
Total 8.15E+16 22
a. Predictors: (Constant), X2, INUPB, X1, INBB
b. Dependent Variable: X3
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 7806153 5.1E+07 154 .880
INBB 467951.7 |56847.203 .811 8.232 .000 .369 2.713
INUPB -95549.0 |38765.821 -.212 | -2.465 .024 481 2.078
X1 -102404 | 409397.1 -.023 -.250 .805 440 2.271
X2 136319.2 2951203 .005 .046 .964 .329 3.039

a. Dependent Variable: X3




Coefficient Correlation$

Model X2 INUPB X1 INBB
1 Correlations X2 1.000 -.143 =712 -.536
INUPB -.143 1.000 .258 .637
X1 -712 .258 1.000 .366
INBB -.536 .637 .366 1.000
Covariances X2 8.7TE+12 -1.6E+10 | -8.6E+11 -9.0E+10
INUPB | -1.6E+10 1.5E+09 4.1E+09 1.4E+09
X1 -8.6E+11 4.1E+09 1.7E+11 8.5E+09
INBB -9.0E+10 1.4E+09 8.5E+09 3.2E+09

a. Dependent Variable: X3

Collinearity Diagnostic$

Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) INBB INUPB X1 X2
1 1 3.966 1.000 .000 .006 .006 .009 .000
2 .634 2.501 .000 .023 .097 .148 .000
3 .353 3.351 .000 .145 .034 311 .000
4 4.409E-02 9.485 .033 .627 .862 .071 .015
5 2.168E-03 42.771 .967 .199 .001 461 .985

a. Dependent Variable: X3

Uji Multikolinieritas: Uji Klein 4

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 X3, X1,

INUPB, X2

a. All requested variables entered.
b. Dependent Variable: INBB

Enter

Model Summary

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .9612 .923 .905 32.43451

a. Predictors: (Constant), X3, X1, INUPB, X2




ANOVAP

Sum of
Model Squares df Mean Square F Sig.
1 Regression 225824.5 4 56456.118 | 53.666 .0002
Residual 18935.955 18 1051.998
Total 244760.4 22
a. Predictors: (Constant), X3, X1, INUPB, X2
b. Dependent Variable: INBB
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -69.384 95.101 -.730 A75
INUPB 7.015E-02 .084 .090 .840 412 374 2.674
X1 -.381 774 -.048 -.492 .629 .445 2.249
X2 5.611 5.448 114 1.030 317 .348 2.870
X3 1.688E-06 .000 974 8.232 .000 .307 3.260
a. Dependent Variable: INBB
Coefficient Correlation$
Model X3 X1 INUPB X2
1 Correlations X3 1.000 .354 734 -.495
X1 .354 1.000 .282 -.709
INUPB 734 .282 1.000 -.184
X2 -.495 -.709 -.184 1.000
Covariances X3 4.207E-14 |5.623E-08 |1.257E-08 | -5.54E-07
X1 5.623E-08 599 [1.824E-02 -2.987
INUPB |1.257E-08 |1.824E-02 |6.979E-03 | -8.36E-02
X2 -5.54E-07 -2.987 | -8.36E-02 29.680
a. Dependent Variable: INBB
Collinearity Diagnostic$
Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) | INUPB X1 X2 X3
1 1 3.794 1.000 .000 .005 .010 .000 .006
2 .756 2.240 .000 .063 .052 .000 .071
3 .406 3.058 .000 .000 .403 .000 114
4 4.206E-02 9.498 .032 .928 .082 .016 .649
5 2.270E-03 40.880 .967 .004 452 .984 .160

a. Dependent Variable: INBB




Uji Multikolinieritas: Uji Klein 5

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 INBB, X1,
X2, X3 Enter

a. All requested variables entered.
b. Dependent Variable: INUPB

Model Summary

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .8002 .640 .560 89.76971

a. Predictors: (Constant), INBB, X1, X2, X3

ANOVAP
Sum of
Model Squares df Mean Square Sig.
1 Regression 258036.1 4 64509.013 | 8.005 .0012
Residual 145054.8 18 8058.602
Total 403090.9 22
a. Predictors: (Constant), INBB, X1, X2, X3
b. Dependent Variable: INUPB
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 150.854 264.700 570 576
X1 -2.311 2.086 -.229 -1.108 .283 469 2.134
X2 8.509 15.386 135 .553 .587 .335 2.988
X3 -2.64E-06 .000 -1.188 -2.465 .024 .086 11.613
INBB .537 .640 419 .840 412 .080 12.438

a. Dependent Variable: INUPB




Coefficient Correlation$

Model INBB X1 X2 X3
1 Correlations  INBB 1.000 173 -.268 -.933
X1 173 1.000 -.707 -.081
X2 -.268 -.707 1.000 .063
X3 -.933 -.081 .063 1.000
Covariances INBB 410 .231 -2.642 | -6.40E-07
X1 .231 4.352 -22.699 | -1.82E-07
X2 -2.642 -22.699 236.737 | 1.039E-06
X3 -6.40E-07 | -1.82E-07 |1.039E-06 |1.148E-12

a. Dependent Variable: INUPB

Collinearity Diagnostic$

Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) X1 X2 X3 INBB
1 1 4.117 1.000 .000 .010 .000 .002 .001
2 483 2.919 .000 .263 .000 .027 .008
3 .382 3.285 .004 .243 .002 .015 .001
4 1.634E-02 15.873 .008 .001 .001 .954 .933
5 2.167E-03 43.588 .987 484 .997 .002 .057

a. Dependent Variable: INUPB




Uji Heteroskedastisitas: Uji Rank Spearman

Correlations

ABSRES X1 X2 X3 INBB | INUPB
Spearman'srho  ABSRES Correlation
Coefficient 1.000 .347 462* 532 572*  -.250
Sig. (2-tailed) . .105 .027 .009 .004 .250
N 23 23 23 23 23 23
X1 Correlation
Coefficient .347 1.000 .334 .370 .335 -.375
Sig. (2-tailed) .105 . 120 .083 118 .078
N 23 23 23 23 23 23
X2 Correlation . o o -
Coefficient 462 .334 1.000 731 728 -577
Sig. (2-tailed) .027 120 . .000 .000 .004
N 23 23 23 23 23 23
X3 Correlation " " . -
Coefficient 532 .370 731 1.000 .989 -.810
Sig. (2-tailed) .009 .083 .000 . .000 .000
N 23 23 23 23 23 23
INBB Correlation " " " "
Coefficient 572 .335 728 .989 1.000 -.749
Sig. (2-tailed) .004 118 .000 .000 . .000
N 23 23 23 23 23 23
INUPB Correlation " " "
Coefficient -.250 -.375 -.577 -.810 -.749 1.000
Sig. (2-tailed) .250 .078 .004 .000 .000 :
N 23 23 23 23 23 23

*. Correlation is significant at the .05 level (2-tailed).

**. Correlation is significant at the .01 level (2-tailed).



Durbin Watson d Autocorrelation Test

d = dDurbin Watson = 1.396
N = Jumlah observasi = 23
k = Jumlah variabel penjelas tidak termasuk konstanta = 5
Nilai kritis d pada tingkat significance 5 persen adalah : d = 0,895
dy = 1,920
f(d)
+-—— >  4+—> < > < >
Menolak Ho Daerah Daerah Menolak Ho*
tidak ada tidak ada
Bukti keputusan keputusan Bukti
autokorelasi autokorelasi
positif

Menerima Ho atau Ho*
atau kedua-duanya

1
1
1
|
1
|
| negatif
|
1
1
1
1
1

; d
0 d. du 2 4-dy 4 —d_ 4
f(d)
- i <—>i i - :i - > i
Menolak Ho i Daerah X 1 Daerah 1 Menolak Ho* X
| tidak ada | | tidak ada | '
Bukti \ keputusan | , keputusan | Bukti '
autokorelasi ' ' ' 1 autokorelasi '
positif ' ' ' | negatif '
! ! Menerima Ho atau Ho* | I |
X ' atau kedua-duanya ' ' '
’ ! | ! ! ! d
0 0,895 1,920 2 2.08 3.105 4
1.396
Keterangan:
Ho : Tidak ada autokorelasi positif

Ho* : Tidak ada autokorelasi negatif





