Lampiran 2. Hasil ijo unit root phillips-perron pada orde level

Inf (Level : Intercept)

Null Hypothesis: INF has a unit root
Exogenous: Constant
Bandwidth: 0 (Newey-West using Bartlett kernel)

Adj. t-Stat Prob.*
Phillips-Perron test statistic -3.545307  0.0109
Test critical values: 1% level -3.577723
5% level -2.925169
10% level -2.600658
*MacKinnon (1996) one-sided p-values.
Inf (Level : Intercept and Trend)
Null Hypothesis: INF has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 2 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic -4.044580 0.0137
Test critical values: 1% level -4.165756
5% level -3.508508
10% level -3.184230
*MacKinnon (1996) one-sided p-values.
Inf (Level : None)
Null Hypothesis: INF has a unit root
Exogenous: None
Bandwidth: 3 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic -1.892113  0.0564
Test critical values: 1% level -2.615093
5% level -1.947975
10% level -1.612408

*MacKinnon (1996) one-sided p-values.

L.2



Inflai Amerika (Level : Intercept)

Null Hypothesis: IA has a unit root
Exogenous: Constant
Bandwidth: 4 (Newey-West using Bartlett kernel)

Adj. t-Stat Prob.*
Phillips-Perron test statistic -3.811580  0.0053
Test critical values: 1% level -3.577723
5% level -2.925169
10% level -2.600658
*MacKinnon (1996) one-sided p-values.
Inflasi Amerika (Level : Intercept and Trend)
Null Hypothesis: IA has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 3 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic -4.416169  0.0051
Test critical values: 1% level -4.165756
5% level -3.508508
10% level -3.184230
*MacKinnon (1996) one-sided p-values.
Inflasi Amerika (Level : None)
Null Hypothesis: IA has a unit root
Exogenous: None
Bandwidth: 4 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.183490 0.0293
Test critical values: 1% level -2.615093
5% level -1.947975
10% level -1.612408

*MacKinnon (1996) one-sided p-values.

L.2



Inflasi Cina (Level : Intercept)

Null Hypothesis: IC has a unit root
Exogenous: Constant
Bandwidth: 3 (Newey-West using Bartlett kernel)

Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.568556  0.1066
Test critical values: 1% level -3.577723
5% level -2.925169
10% level -2.600658
*MacKinnon (1996) one-sided p-values.
Inflasi Cina (Level : Intercept and Trend)
Null Hypothesis: IC has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 3 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.848843  0.1880
Test critical values: 1% level -4.165756
5% level -3.508508
10% level -3.184230
*MacKinnon (1996) one-sided p-values.
Inflasi Cina (Level : None)
Null Hypothesis: IC has a unit root
Exogenous: None
Bandwidth: 3 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic -1.710150 0.0825
Test critical values: 1% level -2.615093
5% level -1.947975
10% level -1.612408

*MacKinnon (1996) one-sided p-values.

L.2



Inflasi Jepang (Lvel : Intercept)

Null Hypothesis: IJ has a unit root
Exogenous: Constant
Bandwidth: 0 (Newey-West using Bartlett kernel)

Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.589429  0.1023
Test critical values: 1% level -3.577723
5% level -2.925169
10% level -2.600658
*MacKinnon (1996) one-sided p-values.
Inflasi Jepang (Level : Intercept and Trend)
Null Hypothesis: I3 has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 0 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.558450  0.3003
Test critical values: 1% level -4.165756
5% level -3.508508
10% level -3.184230
*MacKinnon (1996) one-sided p-values.
Inflasi Jepang (Level : None)
Null Hypothesis: 1J has a unit root
Exogenous: None
Bandwidth: 0 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.569672 0.0113
Test critical values: 1% level -2.615093
5% level -1.947975
10% level -1.612408

*MacKinnon (1996) one-sided p-values.

L.2



PDB (Level : Intercept)

Null Hypothesis: PDB has a unit root
Exogenous: Constant
Bandwidth: 10 (Newey-West using Bartlett kernel)

Adj. t-Stat Prob.*
Phillips-Perron test statistic 2.188699 0.9999
Test critical values: 1% level -3.577723
5% level -2.925169
10% level -2.600658
*MacKinnon (1996) one-sided p-values.
PDB (Level : Intercept and Trend)
Null Hypothesis: PDB has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 30 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic -3.005336  0.1417
Test critical values: 1% level -4.165756
5% level -3.508508
10% level -3.184230
*MacKinnon (1996) one-sided p-values.
PDB (Level : None)
Null Hypothesis: PDB has a unit root
Exogenous: None
Bandwidth: 10 (Newey-West using Bartlett kernel)
Adj. t-Stat Prob.*
Phillips-Perron test statistic 11.04111 1.0000
Test critical values: 1% level -2.615093
5% level -1.947975
10% level -1.612408

*MacKinnon (1996) one-sided p-values.

L.2



