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Lampiran 2. Hasil Uji Unit Root Phillips-Perron pada Orde Level 

PMA ( Level :Intercept) 

Null Hypothesis: LOG(PMA) has a unit root 

Exogenous: Constant 

Bandwidth: 1 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -3.258824  0.0222 

Test critical values: 1% level  -3.565430  

 5% level  -2.919952  

 10% level  -2.597905  

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

 

PMA ( Level :Intercept and trend) 

Null Hypothesis: LOG(PMA) has a unit root 

Exogenous: Constant, Linear Trend 

Bandwidth: 3 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -5.557062  0.0002 

Test critical values: 1% level  -4.148465  

 5% level  -3.500495  

 10% level  -3.179617  

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

 

PMA ( Level :none) 

Null Hypothesis: LOG(PMA) has a unit root 

Exogenous: None 

Bandwidth: 15 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic  0.837880  0.8889 

Test critical values: 1% level  -2.611094  

 5% level  -1.947381  

 10% level  -1.612725  

*MacKinnon (1996) one-sided p-values. 
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GDP ( Level : Intercept) 

Null Hypothesis: LOG(GDP) has a unit root 

Exogenous: Constant 

Bandwidth: 13 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -0.627178  0.8551 

Test critical values: 1% level  -3.565430  

 5% level  -2.919952  

 10% level  -2.597905  

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

 

GDP ( Level : Intercept and trend) 

Null Hypothesis: LOG(GDP) has a unit root 

Exogenous: Constant, Linear Trend 

Bandwidth: 1 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -5.890092  0.0001 

Test critical values: 1% level  -4.148465  

 5% level  -3.500495  

 10% level  -3.179617  

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

 

GDP ( Level : None ) 

Null Hypothesis: LOG(GDP) has a unit root 

Exogenous: None 

Bandwidth: 12 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic  9.911538  1.0000 

Test critical values: 1% level  -2.611094  

 5% level  -1.947381  

 10% level  -1.612725  

*MacKinnon (1996) one-sided p-values. 
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INF ( Level : Intercept) 

Null Hypothesis: INF has a unit root 

Exogenous: Constant 

Bandwidth: 3 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -2.737469  0.0748 

Test critical values: 1% level  -3.565430  

 5% level  -2.919952  

 10% level  -2.597905  

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

 

INF ( Level : Intercept and Trend) 

Null Hypothesis: INF has a unit root 

Exogenous: Constant, Linear Trend 

Bandwidth: 3 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -3.269479  0.0830 

Test critical values: 1% level  -4.148465  

 5% level  -3.500495  

 10% level  -3.179617  

*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 -1.034849  0.2671 

Test critical values: 1% level  -2.611094  

 5% level  -1.947381  

 10% level  -1.612725  

*MacKinnon (1996) one-sided p-values. 
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RER ( Level : Intercept) 

Null Hypothesis: LOG(RER) has a unit root 

Exogenous: Constant 

Bandwidth: 1 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -3.376652  0.0165 

Test critical values: 1% level  -3.565430  

 5% level  -2.919952  

 10% level  -2.597905  

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

 

RER ( Level : Intercept and Trend) 

Null Hypothesis: LOG(RER) has a unit root 

Exogenous: Constant, Linear Trend 

Bandwidth: 2 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -2.920632  0.1649 

Test critical values: 1% level  -4.148465  

 5% level  -3.500495  

 10% level  -3.179617  

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

 

RER ( Level : None) 

Null Hypothesis: LOG(RER) has a unit root 

Exogenous: None 

Bandwidth: 4 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic  1.086103  0.9257 

Test critical values: 1% level  -2.611094  

 5% level  -1.947381  

 10% level  -1.612725  

*MacKinnon (1996) one-sided p-values. 
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RLN ( Level : Intercept) 

 

Null Hypothesis: RLN has a unit root 

Exogenous: Constant 

Bandwidth: 4 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -1.685717  0.4323 

Test critical values: 1% level  -3.565430  

 5% level  -2.919952  

 10% level  -2.597905  

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

 

RER ( Level : Intercept and Trend ) 

 
Null Hypothesis: RLN has a unit root 
Exogenous: Constant, Linear Trend 

Bandwidth: 4 (Newey-West using Bartlett kernel) 

                         

   Adj. t-Stat   Prob.*                     

                         

Phillips-Perron test statistic -1.773806  0.7028                     

Test critical values: 1% level  -4.148465                      

 5% level  -3.500495                      

 10% level  -3.179617                      

                         

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

                         

RER ( Level : None) 

Null Hypothesis: RLN has a unit root 

Exogenous: None 

Bandwidth: 4 (Newey-West using Bartlett kernel) 

   Adj. t-Stat   Prob.* 

Phillips-Perron test statistic -1.831999  0.0641 

Test critical values: 1% level  -2.611094  

 5% level  -1.947381  

 10% level  -1.612725  

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

 


