
Lampiran 5 Hasil Pengujian Asumsi Klasik 

1. Uji Normalitas 

Sumber: Hasil Eviews 4.1 

 

2. Multikolinearitas 

Hasil VIF X1 

Dependent Variable: X1 
Method: Least Squares 
Date: 06/08/13   Time: 11:34 
Sample: 2002 2011 
Included observations: 10 

Variable Coefficient Std. Error t-Statistic Prob.   

X2 1.287760 1.206417 1.067425 0.3169 
C 0.864778 1.023202 0.845168 0.4226 

R-squared 0.124669     Mean dependent var 1.904000 
Adjusted R-squared 0.015252     S.D. dependent var 1.003109 
S.E. of regression 0.995429     Akaike info criterion 3.005571 
Sum squared resid 7.927035     Schwarz criterion 3.066088 
Log likelihood -13.02786     F-statistic 1.139397 
Durbin-Watson stat 0.398099     Prob(F-statistic) 0.316929 

Sumber: Hasil Eviews 4.1 

 



Hasil VIF X1 

Dependent Variable: X2 
Method: Least Squares 
Date: 06/08/13   Time: 11:34 
Sample: 2002 2011 
Included observations: 10 

Variable Coefficient Std. Error t-Statistic Prob.   

C 0.622673 0.193052 3.225421 0.0121 
X1 0.096811 0.090695 1.067425 0.3169 

R-squared 0.124669     Mean dependent var 0.807000 
Adjusted R-squared 0.015252     S.D. dependent var 0.275037 
S.E. of regression 0.272932     Akaike info criterion 0.417667 
Sum squared resid 0.595934     Schwarz criterion 0.478184 
Log likelihood -0.088335     F-statistic 1.139397 
Durbin-Watson stat 1.455249     Prob(F-statistic) 0.316929 

Sumber: Hasil Eviews 4.1 

 

3. Heterokedastisitas 

Tabel  Hasil Uji White No Cross Terms 

White Heteroskedasticity Test: 

F-statistic 0.293265     Probability 0.870938 
Obs*R-squared 1.900287     Probability 0.754092 

     
Test Equation: 
Dependent Variable: RESID^2 
Method: Least Squares 
Date: 06/08/13   Time: 11:37 
Sample: 2002 2011 
Included observations: 10 

Variable Coefficient Std. Error t-Statistic Prob.   

C -0.415610 0.829698 -0.500917 0.6377 
X1 0.535613 0.713643 0.750534 0.4867 

X1^2 -0.153333 0.198185 -0.773687 0.4741 
X2 0.452651 1.869413 0.242135 0.8183 

X2^2 -0.188087 1.172364 -0.160434 0.8788 

R-squared 0.190029     Mean dependent var 0.139464 
Adjusted R-squared -0.457948     S.D. dependent var 0.225734 
S.E. of regression 0.272563     Akaike info criterion 0.544961 
Sum squared resid 0.371454     Schwarz criterion 0.696253 
Log likelihood 2.275195     F-statistic 0.293265 
Durbin-Watson stat 2.435458     Prob(F-statistic) 0.870938 

Sumber: Hasil Eviews 4.1 



4. Autokorelasi 

Tabel Hasil Uji Durbin-Watson (DW) 

Dependent Variable: Y 
Method: Least Squares 
Date: 06/08/13   Time: 08:39 
Sample: 2002 2011 
Included observations: 10 

Variable Coefficient Std. Error t-Statistic Prob.   

X1 0.168264 0.158535 1.061363 0.3238 
X2 1.621906 0.578206 2.805067 0.0263 
C 3.711748 0.478855 7.751295 0.0001 

R-squared 0.644270     Mean dependent var 5.341000 
Adjusted R-squared 0.542632     S.D. dependent var 0.660008 
S.E. of regression 0.446356     Akaike info criterion 1.467926 
Sum squared resid 1.394637     Schwarz criterion 1.558702 
Log likelihood -4.339631     F-statistic 6.338914 
Durbin-Watson stat 2.484873     Prob(F-statistic) 0.026849 

Sumber: Hasil Eviews 4.1 

 


