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- Ibu  : Jam’ani 

- Pekerjaan  : Ibu Rumah Tangga 

Saudara  : Anak ke 5 dari 5 bersaudara 
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Data Penelitian 

Periode ISSI Jibor Jisdor NAB JUB 

Jan '16 142,27 8,02 13889,05 778,68 4.498.361,28 

Feb '16 148,33 7,32 13515,70 813,27 4.521.951,20 

Mar '16 155,17 6,28 13193,14 865,32 4.561.872,52 

Apr '16 158,23 6,04 13179,86 903,67 4.581.877,87 

Mei '16 155,26 6,05 13419,65 900,87 4.614.061,82 

Jun '16 160,32 6,27 13355,05 934,71 4.737.451,23 

Jul '16 170,52 6,32 13115,50 998,30 4.730.379,68 

Ags '16 178,71 6,18 13165,00 1064,10 4.746.026,68 

Sep'16 176,21 6,21 13118,24 1029,18 4.737.630,76 

Okt '16 178,49 6,15 13017,24 1073,25 4.778.478,89 

Nov '16 172,76 6,08 13310,50 1086,60 4.868.651,16 

Des '16 170,70 6,94 13416,75 1089,56 5.004.976,79 

Jan '17 172,29 5,99 13358,71 1113,15 4.936.881,99 

Feb '17 174,49 5,83 13340,84 1116,03 4.942.919,76 

Mar '17 177,08 5,85 13345,50 1156,07 5.017.643,55 

Apr '17 183,11 5,87 13306,82 1217,42 5.033.780,29 

Mei '17 182,33 5,89 13323,35 1191,96 5.126.370,15 

Jun '17 182,79 6,26 13296,87 1193,74 5.225.165,76 

Jul '17 184,42 6,05 13342,10 1215,96 5.178.078,75 

Ags '17 185,49 5,75 13341,82 1227,33 5.219.647,63 

Sep '17 184,56 4,97 13303,47 1223,49 5.254.138,51 

Okt '17 185,27 4,78 13526,00 1266,36 5.284.320,16 

Nov '17 184,36 4,80 13527,36 1294,79 5.321.431,77 

Des '17 183,47 5,22 13556,67 1285,84 5.419.165,05 

Jan '18 192,68 4,96 13380,36 1426,65 5.351.684,67 

Feb '18 195,39 4,92 13590,05 1522,08 5.351.650,33 

Mar '18 187,44 4,97 13758,29 1527,45 5.395.826,04 

Apr '18 185,83 5,16 13802,95 1543,62 5.409.088,81 

Mei '18 176,07 6,10 14059,70 1559,99 5.435.082,93 

Jun '18 175,63 6,92 14049,00 1617,42 5.534.149,83 

Jul '18 175,10 6,89 14414,50 1601,02 5.507.791,75 

Ags '18 177,43 6,55 14559,86 1588,66 5.529.451,81 

Sep '18 174,07 6,72 14868,74 1530,38 5.606.779,89 

Okt '18 172,93 7,08 15178,87 1493,15 5.667.512,10 

Nov '18 176,47 7,18 14696,86 1482,95 5.670.975,24 

Des '18 181,57 7,45 14496,95 1465,91 5.760.046,20 

Jan '19 189,50 7,25 14163,14 1529,85 5.644.985,17 

Feb '19 193,09 7,11 14035,21 1525,99 5.670.777,57 



76 

 

 

 

Mar '19 190,87 7,02 14211,00 1491,85 5.747.246,82 

Apr '19 189,19 7,01 14142,58 1478,46 5.746.731,77 

Mei '19 178,52 7,02 14392,81 1537,02 5.860.508,75 

Jun '19 183,76 6,88 14226,53 1612,03 5.908.509,27 

Jul '19 186,97 6,40 14043,91 1690,92 5.941.133,10 

Ags '19 187,19 6,04 14242,05 1717,54 5.934.561,51 

Sep '19 191,21 5,83 14111,10 1752,38 6.004.277,17 

Okt '19 188,74 5,54 14117,57 1709,51 6.026.908,50 

Nov '19 185,70 5,31 14068,71 1609,36 6.074.377,02 

Des '19 186,33 5,37 14017,45 1577,56 6.136.551,81 

Jan '20 182,78 5,40 13732,23 1539,75 6.046.650,66 

Feb '20 168,98 5,26 13776,15 1461,22 6.116.495,24 

Mar '20 139,44 4,93 15194,57 1251,41 6.440.457,39 

Apr '20 137,78 4,80 15867,43 1219,40 6.238.266,99 

Mei '20 141,15 4,81 14906,19 1165,91 6.468.193,50 

Jun '20 147,40 4,71 14195,95 1186,61 6.393.743,80 

Jul '20 148,39 4,42 14582,41 1202,20 6.567.725,02 

Ags '20 151,51 4,08 14724,50 1205,55 6.731.760,25 

Sep '20 147,23 4,06 14847,95 1189,51 6.748.574,03 

Okt '20 149,10 4,06 14758,47 1284,57 6.780.844,54 

Nov '20 160,09 3,97 14236,81 1478,65 6.817.456,68 

Des '20 176,67 3,81 14165,68 1795,24 6.900.049,49 

Jan '21 184,62 3,80 14061,90 1994,72 6.761.017,47 

Feb '21 182,73 3,72 14027,85 1974,28 6.810.470,11 

Mar '21 181,71 3,56 14417,23 1992,65 6.888.026,54 

Apr '21 177,28 3,56 14551,05 1924,89 6.957.298,17 

Mei '21 173,1276 3,56 14413,00 1942,20 6.994.871,36 

 

Hasil Analisis 

Uji Autokorelasi 

Breusch-Godfrey Serial Correlation LM Test:  

     
     F-statistic 0.604418     Prob. F(2,45) 0.5508 

Obs*R-squared 1.569618     Prob. Chi-Square(2) 0.4562 

 

Uji Heteroskedastisitas 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 
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F-statistic 0.535831     Prob. F(12,47) 0.8801 

Obs*R-squared 7.220630     Prob. Chi-Square(12) 0.8427 

Scaled explained SS 6.181063     Prob. Chi-Square(12) 0.9067 

 

Uji Multikolinearitas 

Variance Inflation Factors  

Date: 11/29/21   Time: 13:24  

Sample: 2016M01 2021M05  

Included observations: 64  

    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 

    
    C  2.152929  1.411572  NA 

D(ISSI)  0.021392  2.134029  2.120832 

D(JIBOR)  0.000140  1.085517  1.040932 

D(JISDOR)  2.934667  1.905813  1.904519 

D(JUB)  2.921187  1.480754  1.189321 

 

Uji Jangka Pendek 

ARDL Long Run Form and Bounds Test  

Dependent Variable: D(LNAB, 2)  

Selected Model: ARDL(1, 4, 2, 1, 0)  

Case 2: Restricted Constant and No Trend  

Date: 11/29/21   Time: 12:17   

Sample: 2016M01 2021M05   

Included observations: 60   

     
     Conditional Error Correction Regression 

     
     Variable Coefficient Std. Error t-Statistic Prob.    

     
     C 0.006817 0.004062 1.678198 0.0999 

D(LNAB(-1))* -0.449074 0.115030 -3.903973 0.0003 

D(ISSI(-1)) 0.559494 0.260515 2.147646 0.0369 

D(JIBOR(-1)) -0.015924 0.017115 -0.930444 0.3569 

D(JISDOR(-1)) -2.260172 2.434217 -0.906454 0.3693 

D(JUB)** -6.028507 4.736668 -1.272732 0.2094 

D(ISSI, 2) 1.065775 0.129987 8.199102 0.0000 

D(ISSI(-1), 2) -0.084740 0.132683 -0.638664 0.5261 

 D(ISSI(-2), 2) -0.236931 0.116044 -2.041728 0.0468 

D(ISSI(-3), 2) -0.191111 0.100623 -1.899275 0.0637 

D(JIBOR, 2) 0.004337 0.011699 0.370734 0.7125 
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D(JIBOR(-1), 2) 0.030162 0.011695 2.578984 0.0131 

D(JISDOR, 2) 3.677113 1.743348 2.109225 0.0403 

     
       * p-value incompatible with t-Bounds distribution. 

** Variable interpreted as Z = Z(-1) + D(Z).  

 

 

 

 

Uji Jangka Panjang  

 

     
     Levels Equation 

Case 2: Restricted Constant and No Trend 

     
     Variable Coefficient Std. Error t-Statistic Prob.    

     
     D(ISSI) 1.245885 0.418085 2.979978 0.0046 

D(JIBOR) -0.035460 0.040581 -0.873810 0.3867 

D(JISDOR) -5.032968 6.162789 -0.816670 0.4182 

D(JUB) -1.342432 1.127111 -1.191038 0.2396 

C 0.015181 0.009023 1.682420 0.0991 

     
     EC = D(LNAB) - (1.2459*D(ISSI)  -0.0355*D(JIBOR)  -

0.0001*D(JISDOR)   

        -0.0000*D(JUB) + 0.0152 )  
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Bisa lanjutkan sambil menunggu 
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Revisi Skripsi atas hasil 
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