
Lampiran 4  Unit Root tingkat 1
st
 difference 

Null Hypothesis: D(BI) has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -3.340129  0.0160 

Test critical values: 1% level  -3.506484  
 5% level  -2.894716  
 10% level  -2.584529  

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

 

Null Hypothesis: D(BI) has a unit root 
Exogenous: Constant, Linear Trend 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -3.309034  0.0715 

Test critical values: 1% level  -4.065702  
 5% level  -3.461686  
 10% level  -3.157121  

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

 

Null Hypothesis: D(BI) has a unit root 
Exogenous: None 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -3.323012  0.0011 

Test critical values: 1% level  -2.591505  
 5% level  -1.944530  
 10% level  -1.614341  

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

 

Null Hypothesis: D(INF) has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -7.694127  0.0000 

Test critical values: 1% level  -3.506484  
 5% level  -2.894716  
 10% level  -2.584529  

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

 

Null Hypothesis: D(INF) has a unit root 
Exogenous: Constant, Linear Trend 
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Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

    t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -7.655091  0.0000 

Test critical values: 1% level  -4.065702  
 5% level  -3.461686  
 10% level  -3.157121  

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

 

Null Hypothesis: D(INF) has a unit root 
Exogenous: None 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -7.731914  0.0000 

Test critical values: 1% level  -2.591505  
 5% level  -1.944530  
 10% level  -1.614341  

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

 

Null Hypothesis: D(PDB) has a unit root 
Exogenous: Constant 
Lag Length: 1 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -4.192978  0.0012 

Test critical values: 1% level  -3.507394  
 5% level  -2.895109  
 10% level  -2.584738  

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

 

 

 

 

 

 

 

Null Hypothesis: D(PDB) has a unit root 
Exogenous: None 
Lag Length: 1 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -4.212211  0.0000 

Null Hypothesis: D(PDB) has a unit root 
Exogenous: Constant, Linear Trend 
Lag Length: 1 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -4.176244  0.0073 

Test critical values: 1% level  -4.066981  
 5% level  -3.462292  
 10% level  -3.157475  

*MacKinnon (1996) one-sided p-values. 
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Test critical values: 1% level  -2.591813  
  5% level  -1.944574  
 10% level  -1.614315  

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

 

Null Hypothesis: D(LOG(ER)) has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -8.370006  0.0000 

Test critical values: 1% level  -3.506484  
 5% level  -2.894716  
 10% level  -2.584529  

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

 

Null Hypothesis: D(LOG(ER)) has a unit root 
Exogenous: Constant, Linear Trend 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -8.325772  0.0000 

Test critical values: 1% level  -4.065702  
 5% level  -3.461686  
 10% level  -3.157121  

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

 

Null Hypothesis: D(LOG(ER)) has a unit root 
Exogenous: None 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -8.416418  0.0000 

Test critical values: 1% level  -2.591505  
 5% level  -1.944530  
 10% level  -1.614341  

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

 

Null Hypothesis: D(IDR) has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -3.848078  0.0036 

Test critical values: 1% level  -3.506484  
 5% level  -2.894716  
 10% level  -2.584529  

*MacKinnon (1996) one-sided p-values. 
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Null Hypothesis: D(IDR) has a unit root 
Exogenous: Constant, Linear Trend 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -3.841378  0.0188 

Test critical values: 1% level  -4.065702  
 5% level  -3.461686  
 10% level  -3.157121  

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

 

Null Hypothesis: D(IDR) has a unit root 
Exogenous: None 
Lag Length: 0 (Automatic based on SIC, MAXLAG=10) 

   t-Statistic   Prob.* 

Augmented Dickey-Fuller test statistic -3.870144  0.0002 

Test critical values: 1% level  -2.591505  
 5% level  -1.944530  
 10% level  -1.614341  

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