
L.4 
 

 

Lampiran 4. Hasil Regresi Kointegrasi Engel-Grainger 

 

Dependent Variable: INF 

Method: Least Squares 

Date: 09/19/13   Time: 19:11 

Sample: 2001:1 2012:4 

Included observations: 48 

Variable Coefficient Std. Error t-Statistic Prob.   

IC -5.758821 3.264494 -1.764078 0.0848 

IA -0.121552 0.517909 -0.234698 0.8156 

IJ 2.512680 1.053901 2.384171 0.0216 

LOG(PDB) -737.0706 432.3514 -1.704795 0.0954 

C 10554.09 5679.972 1.858124 0.0700 

R-squared 0.271563     Mean dependent var 703.7500 

Adjusted R-squared 0.203801     S.D. dependent var 446.1005 

S.E. of regression 398.0553     Akaike info criterion 14.90939 

Sum squared resid 6813265.     Schwarz criterion 15.10431 

Log likelihood -352.8254     F-statistic 4.007623 

Durbin-Watson stat 1.169176     Prob(F-statistic) 0.007523 

 


