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LAMPIRAN 

Data Keterbukaan Perdagangan, Foreign Direct Investment 

(FDI)), Cadangan Devisa, PDB dan Utang Luar Negeri Tahun 

2006-2020 

KP (Juta US$) FDI(Juta US$) CDV(Juta US$) PDB (Miliar RP.) ULN (Juta US$) 

56.657.000.000 320.000.000 42.586.000.000 1.847.292.000.000.000 132.633.000.000 

54.829.000.000 592.000.000 56.920.000.000 1.964.327.000.000.000 141.180.000.000 

58.561.000.000 3.871.000.000 51.639.000.000 2.082.456.000.000.000 155.080.000.000 

45.512.000.000 6.003.000.000 96.207.000.000 2.178.850.000.000.000 172.871.000.000 

46.701.000.000 1.628.000.000 110.123.000.000 6.864.133.000.000.000 202.413.000.000 

50.180.000.000 19.474.000.000 110.123.000.000 7.287.635.000.000.000 225.375.000.000 

49.582.000.000 24.565.000.000 112.781.000.000 7.727.083.000.000.000 252.364.000.000 

48.637.000.000 28.618.000.000 99.387.000.000 8.156.497.000.000.000 266.109.000.000 

48.080.000.000 28.530.000.000 111.862.000.000 8.564.866.000.000.000 293.328.000.000 

41.937.000.000 29.276.000.000 105.931.000.000 8.982.517.000.000.000 310.370.000.000 

37.421.000.000 28.964.000.000 116.362.000.000 9.434.613.000.000.000 316.470.000.000 

39.355.000.000 32.240.000.000 130.196.000.000 9.912.928.000.000.000 352.469.000.000 

43.074.000.000 29.308.000.000 120.654.000.000 10.425.851.000.000.000 357.469.000.000 

37.448.000.000 28.208.000.000 129.183.000.000 10.949.155.000.000.000 403.563.000.000 

33.190.000.000 28.666.000.000 135.897.000.000 10.723.055.000.000.000 416.935.000.000 

Sumber : Badan Pusat Statistik, Bank Indonesia dan World Bank 2006-2020 

Analisis Deskriptif 
Date: 06/30/22   

Time: 00:07      

Sample: 2006 2020     
      
      
 Y X1 X2 X3 X4 
      
      

 Mean  2.67E+11  4.61E+10  1.94E+10  1.02E+11  7.14E+15 

 Median  2.66E+11  4.67E+10  2.82E+10  1.10E+11  8.16E+15 
 Maximum  4.17E+11  5.86E+10  3.22E+10  1.36E+11  1.09E+16 

 Minimum  1.33E+11  3.32E+10  3.20E+08  4.26E+10  1.85E+15 

 Std. Dev.  9.37E+10  7.42E+09  1.27E+10  2.90E+10  3.41E+15 

 Skewness  0.059374  0.018589 -0.608722 -1.019415 -0.666109 

 Kurtosis  1.800617  2.124896  1.542404  2.798988  1.896051 

 Jarque-Bera  0.907888  0.479494  2.254221  2.623273  1.870942 

 Probability  0.635118  0.786827  0.323968  0.269379  0.392401 

 Sum  4.00E+12  6.91E+11  2.90E+11  1.53E+12  1.07E+17 

 Sum Sq. Dev.  1.23E+23  7.72E+20  2.26E+21  1.17E+22  1.63E+32 

      

 Observations  15  15  15  15  15 



Regresi Linier Berganda 

 

Dependent Variable: Y    

Method: Least Squares    

Date: 06/30/22   Time: 00:10    

Sample: 2006 2020    

Included observations: 15    
      
      Variable Coefficient Std. Error t-Statistic Prob.    
      
      C 4.78E+11 1.30E+11 3.691470 0.0042  

X1 -5.963438 1.862034 -3.202646 0.0094  

X2 1.453053 1.250270 1.162191 0.2721  

X3 -0.842344 0.655819 -1.284416 0.2280  

X4 1.69E-05 6.72E-06 2.517977 0.0305  
      
      R-squared 0.947915     Mean dependent var 2.67E+11  

Adjusted R-squared 0.927081     S.D. dependent var 9.37E+10  

S.E. of regression 2.53E+10     Akaike info criterion 51.00833  

Sum squared resid 6.41E+21     Schwarz criterion 51.24434  

Log likelihood -377.5624     Hannan-Quinn criter. 51.00581  

F-statistic 45.49829     Durbin-Watson stat 1.131259  

Prob(F-statistic) 0.000002     
      
      

 

Uji Normalitas 

0
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-4.0e+10 -2.0e+10 100000. 2.0e+10 4.0e+10

Series: Residuals

Sample 2006 2020

Observations 15

Mean       8.29e-05

Median   1.34e+09

Maximum  3.11e+10

Minimum -4.24e+10

Std. Dev.   2.14e+10

Skewness  -0.197325

Kurtosis   2.295085

Jarque-Bera  0.407909

Probability  0.815500


 

 



Uji Multikolinieritas 

Variance Inflation Factors  

Date: 06/30/22   Time: 12:47  

Sample: 2006 2020  

Included observations: 14  

    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 

    
    C  2.77E+19  2.274656  NA 

X1  1.246233  2.397569  2.110133 

X2  0.614722  1.502123  1.295257 

X3  0.115500  2.234612  1.813426 

X4  1.31E-11  1.836293  1.404097 

    
    

 

Uji Autokorelasi 

 

Breusch-Godfrey Serial Correlation LM Test:  
     
     F-statistic 1.351733     Prob. F(2,8) 0.3121 

Obs*R-squared 3.788679     Prob. Chi-Square(2) 0.1504 
     
          

Test Equation:    

Dependent Variable: RESID   

Method: Least Squares   

Date: 06/30/22   Time: 00:02   

Sample: 2006 2020   

Included observations: 15   

Presample missing value lagged residuals set to zero. 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -6.68E+10 1.45E+11 -0.458976 0.6585 



X1 0.986096 2.177520 0.452853 0.6627 

X2 -0.080905 1.548376 -0.052251 0.9596 

X3 0.150173 0.640985 0.234285 0.8206 

X4 1.05E-06 6.59E-06 0.159547 0.8772 

RESID(-1) 0.585025 0.387862 1.508332 0.1699 

RESID(-2) -0.294215 0.518723 -0.567192 0.5861 
     
     R-squared 0.252579     Mean dependent var 8.29E-05 

Adjusted R-squared -0.307987     S.D. dependent var 2.14E+10 

S.E. of regression 2.45E+10     Akaike info criterion 50.98387 

Sum squared resid 4.79E+21     Schwarz criterion 51.31429 

Log likelihood -375.3790     Hannan-Quinn criter. 50.98035 

F-statistic 0.450578     Durbin-Watson stat 1.817005 

Prob(F-statistic) 0.826466    
     
     

Uji Heteroskedastisitas 

Heteroskedasticity Test: Harvey   
      
      F-statistic 3.283104     Prob. F(4,10) 0.0580  

Obs*R-squared 8.515593     Prob. Chi-Square(4) 0.0744  

Scaled explained SS 8.126804     Prob. Chi-Square(4) 0.0870  
      
            

Test Equation:     

Dependent Variable: LRESID2    

Method: Least Squares    

Date: 06/30/22   Time: 00:01    

Sample: 2006 2020    

Included observations: 15    
      
      Variable Coefficient Std. Error t-Statistic Prob.    
      
      C 54.33200 8.946694 6.072858 0.0001  

X1 -1.07E-10 1.29E-10 -0.829178 0.4264  

X2 -1.40E-10 8.63E-11 -1.619056 0.1365  

X3 -1.04E-10 4.53E-11 -2.290093 0.0450  

X4 1.41E-15 4.64E-16 3.035393 0.0126  
      
      R-squared 0.567706     Mean dependent var 46.19011  

Adjusted R-squared 0.394789     S.D. dependent var 2.246306  

S.E. of regression 1.747521     Akaike info criterion 4.215475  

Sum squared resid 30.53831     Schwarz criterion 4.451492  

Log likelihood -26.61607     Hannan-Quinn criter. 4.212961  

F-statistic 3.283104     Durbin-Watson stat 2.175857  

Prob(F-statistic) 0.057951     
      
      

 


