LAMPIRAN



Lampiran 1. Data Penelitian

Prod Cons Im
Tahun | 000 ton) | (000 ton) | ER RP) | (000 ton)
1977 523 612 415 89
1978 617 747 442 130
1979 680 856 623 177
1980 653 754 627 101
1981 704  1.065 632 361
1982 521 882 661 361
1983 536 758 909 222
1984 760| 1170  1.026 401
1985 870| 1172| 1111 302
1986 1227  1586| 1283 360
1087 1161 1448| 1644 287
1988 1270|  1.736|  1.686 466
1989 1315| 1.706|  1.770 391
1990 1487 2028| 1843 541
1991 1555| 2228|  1.950 673
1992 1870 2560 |  2.030 694
1993 1709|  2431| 2087 724
1994 1565|  2.365| 2161 801
1995 1680| 2287 | 2249 608
1996 1517| 2263 | 2342 747
1997 1357|  1.973|  2.909 617
1998 1306| 1.649| 10.014 343
1999 1383 2.684| 7.855 1.302
2000 1018 | 2204 | 8422 1278
2001 827| 1.960 | 10261 1137
2002 673| 2.037| 9.311 1.366
2003 672| 1.863| 8577 1193
2004 723|  1839|  8.939 1118
2005 808| 1.893|  9.705 1.087
2006 748|  1874|  9.159 1133
2007 593|  2.830 |  9.141 2242
2008 776 |  1.948|  9.699 1175
2009 o75|  2.289| 10.390 1317
2010 007 |  2.647|  9.090 1.743




2011 851 2.941 8.770 2.092
2012 843 2.763 9.387 1.925
2013 780 2.565 10.461 1.789
2014 955 2.906 11.865 1.993
2015 963 3.245 13.389 2.283




Lampiran 2. Estimasi Model Lengkap (Direct ECM)

Dependent Variable: DLOG(IMP)

Method: Least Squares
Date: 12/31/17 Time: 17:21
Sample: 1977 2015

Included observations: 39

Variable Coefficient Std. Error  t-Statistic  Prob.
C -2.280387 0.699218 -3.261338 0.0027
DLOG(CONYS) 1.957293 0.214618 9.119908 0.0000
DLOG(ER) -0.152946 0.128565 -1.189642 0.2432
DLOG(PROD)  -0.831239 0.206303 -4.029211 0.0003
LOG(CONS(-1)) 0.787307 0.294827 2.670403 0.0120
LOG(ER(-1)) -0.734079 0.183664 -3.996849 0.0004
LOG(PROD(-1)) -1.564758 0.401266 -3.899553 0.0005
ECT 0.821842 0.181828 4.519886 0.0001
R-squared 0.891360 Mean dependent var  0.066301
Adjusted R-squared  0.866828 S.D. dependent var 0.429853
S.E. of regression 0.156865 Akaike info criterion -0.686180
Sum squared resid 0.762806 Schwarz criterion -0.344937
Log likelihood 21.38051 Hannan-Quinn criter. -0.563745
F-statistic 36.33503 Durbin-Watson stat  1.714164
Prob(F-statistic) 0.000000




Lampiran 3 Uji Multikolinieritas

Variance Inflation Factors
Date: 12/31/17 Time: 17:22
Sample: 1977 2015

Included observations: 39

Coefficient Uncentered Centered
Variable Variance VIF VIF

C 0.488906 774.8861  NA
DLOG(CONS)  0.046061 2.629610 2.515212
DLOG(ER) 0.016529 1.425977 1.218117
DLOG(PROD)  0.042561 1.641752 1.625120
LOG(CONS(-1))  0.086923 7647.636 27.94890
LOG(ER(-1))  0.033733 3473.702  68.23207
LOG(PROD(-1))  0.161014 11961.51 35.49918
ECT 0.033061 13151.74  48.03899




Lampiran 4 Uji Normalitas

Series: Residuals
Sample 1977 2015
Observations 39

Mean 3.59e-16
Median 0.014484
Maximum 0.334184
Minimum -0.395804
Std. Dev. 0.141682
Skewness -0.299058
Kurtosis 4,398623

Jarque-Bera  3.760068
Probability 0.152585




Lampiran 5 Uji Heteroskedasticity Test: White

F-statistic 55.00269 Prob. F(33,5) 0.0001
Obs*R-squared 38.89286 Prob. Chi-Square(33) 0.2215
Scaled explained SS 41.75775 Prob. Chi-Square(33) 0.1410
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 12/31/17 Time: 17:23
Sample: 1977 2015
Included observations: 39
Collinear test regressors dropped from specification
Variable Coefficient Std. Error t-Statistic ~ Prob.
C -3.852653  2.833609 -1.359627  0.2320
DLOG(CONS)"2 1.086416 0.185018 5.871950 0.0020
DLOG(CONS)*DLOG(ER) -0.203895 0.378521 -0.538663 0.6132
DLOG(CONS)*DLOG(PROD) 0.240769 0.366963 0.656112  0.5407
DLOG(CONS)*LOG(CONS(-1)) 0.710438 0.631980 1.124146 0.3120
DLOG(CONS)*LOG(ER(-1)) -0.194921  0.400633 -0.486534 0.6472
DLOG(CONS)*LOG(PROD(-1)) -0.260476 0.886454 -0.293840 0.7807
DLOG(CONS)*ECT 0.061133 0.416284 0.146855 0.8890
DLOG(CONS) -3.059825 1.638817 -1.867094 0.1209
DLOG(ER)"2 0.025761 0.067121 0.383802 0.7169
DLOG(ER)*DLOG(PROD) 1.247499 0.553327 2.254544 0.0739
DLOG(ER)*LOG(CONS(-1)) 0.054795 0.443496 0.123553 0.9065
DLOG(ER)*LOG(ER(-1)) 0.031082 0.265559 0.117043 0.9114
DLOG(ER)*LOG(PROD(-1)) -0.224413 0.596680 -0.376104 0.7223
DLOG(ER)*ECT 0.047408 0.238330 0.198918 0.8502
DLOG(ER) 0.089972 1.109821 0.081069 0.9385
DLOG(PROD)"2 -0.196471 0.344912 -0.569626  0.5936
DLOG(PROD)*LOG(CONS(-1))  -0.823677 0.413076 -1.994006 0.1027
DLOG(PROD)*LOG(ER(-1)) 0.837372 0.220313 3.800834 0.0126
DLOG(PROD)*LOG(PROD(-1)) 1.653672 0.494763 3.342353 0.0205
DLOG(PROD)*ECT -0.772466  0.185646 -4.160955 0.0088
DLOG(PROD) 0.132862 0.743447 0.178711 0.8652
LOG(CONS(-1))"2 0.186402 0.570156 0.326931 0.7570
LOG(CONS(-1))*LOG(ER(-1)) 0.115246 0.196984 0.585054  0.5839
LOG(CONS(-1))*LOG(PROD(-1)) -0.217069 1.071672 -0.202551 0.8475
LOG(CONS(-1))*ECT -0.205807 0.104121 -1.976617  0.1050
LOG(CONS(-1)) 0.589650 3.078982 0.191508 0.8557
LOG(ER(-1))"2 0.063488 0.102686 0.618272 0.5635



LOG(ER(-1))*LOG(PROD(-1)) 0.182286 0.235866 0.772839 0.4745
LOG(ER(-1))*ECT -0.099071 0.114326 -0.866567 0.4258
LOG(ER(-1)) -1.286277 1.027981 -1.251265 0.2662
LOG(PROD(-1))"2 0.250968 0.508069 0.493964 0.6423
LOG(PROD(-1)) -2.625801 2.646590 -0.992145 0.3667

ECT 2.058130 0.620514 3.316815 0.0211

R-squared 0.997253 Mean dependent var  0.019559
Adjusted R-squared 0.979122 S.D. dependent var 0.036529
S.E. of regression 0.005278 Akaike info criterion -7.960992
Sum squared resid 0.000139 Schwarz criterion -6.510708
Log likelihood 189.2394 Hannan-Quinn criter. -7.440643
F-statistic 55.00269 Durbin-Watson stat ~ 2.253538

Prob(F-statistic)

0.000142




Lampiran 6 Uji Autokorelasi Breusch-Godfrey Serial

Correlation LM Test:

F-statistic 0.839704 Prob. F(3,28) 0.4836
Obs*R-squared 3.219141  Prob. Chi-Square(3) 0.3591
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 12/31/17 Time: 17:23
Sample: 1977 2015
Included observations: 39
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic ~ Prob.
C -1.886648 1.581171 -1.193197 0.2428
DLOG(CONS) 0.010696 0.219036 0.048834 0.9614
DLOG(ER) -0.000627 0.130236 -0.004815 0.9962
DLOG(PROD)  -0.054466 0.218097 -0.249734  0.8046
LOG(CONS(-1)) 0.828505 0.685979 1.207769 0.2372
LOG(ER(-1)) -0.674958 0.532300 -1.268002 0.2152
LOG(PROD(-1)) -1.439952 1.137895 -1.265453 0.2161
ECT 0.692672 0.542285 1.277321 0.2120
RESID(-1) 0.751178 0.557933 1.346359 0.1890
RESID(-2) 0.064220 0.210268 0.305419 0.7623
RESID(-3) 0.187592 0.189545 0.989697 0.3308
R-squared 0.082542 Mean dependent var  3.59E-16
Adjusted R-squared -0.245121 S.D. dependent var  0.141682

S.E. of regression 0.158096
Sum squared resid 0.699842
Log likelihood 23.06041
F-statistic 0.251911
Prob(F-statistic) 0.986834

Akaike info criterion -0.618482
Schwarz criterion
Hannan-Quinn criter. -0.450134
Durbin-Watson stat

-0.149273

1.923389




Lampiran 7 Uji Linieritas Ramsey RESET Test

Equation: ECM

Specification: DLOG(IMP) C DLOG(CONS) DLOG(ER) DLOG(PROD)
LOG(CONS(-1)) LOG(ER(-1)) LOG(PROD(-1)) ECT

Omitted Variables: Powers of fitted values from 2 to 3

Value Df Probability
F-statistic 0.763910 (2, 29) 0.4750
Likelihood ratio 2.002359 2 0.3674
F-test summary:
Mean
Sum of Sq. Df Squares
Test SSR 0.038176 2 0.019088
Restricted SSR 0.762806 31 0.024607
Unrestricted SSR 0.724630 29 0.024987
Unrestricted SSR 0.724630 29 0.024987
LR test summary:
Value Df
Restricted LogL 21.38051 31
Unrestricted LogL 22.38169 29
Unrestricted Test Equation:
Dependent Variable: DLOG(IMP)
Method: Least Squares
Date: 12/31/17 Time: 17:24
Sample: 1977 2015
Included observations: 39
Variable Coefficient Std. Error t-Statistic ~ Prob.
C -2.372111 0.744121 -3.187800 0.0034
DLOG(CONS) 1.979000 0.256032 7.729516  0.0000
DLOG(ER) -0.198201 0.140779 -1.407891 0.1698
DLOG(PROD) -0.835478 0.231253 -3.612823 0.0011
LOG(CONS(-1))  0.708079 0.307510 2.302625 0.0287
LOG(ER(-1)) -0.671227 0.195814 -3.427871 0.0018
LOG(PROD(-1)) -1.392397 0.434649 -3.203501 0.0033
ECT 0.757375 0.210460 3.598673 0.0012
FITTED"2 0.214905 0.197720 1.086918 0.2860
FITTED"3 -0.142501 0.239506 -0.594980 0.5565




R-squared
Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
F-statistic
Prob(F-statistic)

0.896797Mean dependent var

0.864768
0.158074
0.724630
22.38169
27.99988
0.000000

S.D. dependent var
Akaike info criterion
Schwarz criterion

Hannan-Quinn criter.

Durbin-Watson stat

0.066301
0.429853
-0.634958
-0.208404
-0.481914
1.851124




