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BAB V 

PENUTUP 

5.1. Kesimpulan 

Berdasarkan hasil analisis regresi linier berganda menggunakan Ordinary 

Least Square dengan melihat pengaruh RCA CPO Indonesia ke India, Ekspor 

CPO Malaysia ke India, Ekspor Thailand ke India dan Kurs Rupiah terhadap 

Dolar melalui variabel Ekspor CPO Indonesia ke India tahun 1992 – 2022, maka 

dapat disimpulkan beberapa poin sebagai berikut: 

1. Daya saing ekspor CPO Indonesia ke India memiliki pengaruh positif dan 

signifikan terhadap tingkat ekspor CPO Indonesia ke India periode 1992 – 

2022. 

2. Ekspor CPO Malaysia ke India berpengaruh positif dan signifikan 

terhadap ekspor CPO Indonesia ke India periode 1992 – 2022. 

3. Ekspor CPO Thailand ke India tidak berpengaruh terhadap ekspor CPO 

Indonesia ke India periode 1992 – 2022. 

4. Nilai Tukar Rupiah terhadap Dolar tidak berpengaruh terhadap ekspor 

CPO Indonesia ke India periode 1992 – 2022. 

5.2. Saran 

Berdasarkan hasil penelitian yang dilakukan peneliti menyadari bahwa 

masih banyak kekurangan dari penelitian sehingga peneliti memberikan saran 

kepada pihak yang akan melakukan penelitian sejenis di masa yang akan datang, 
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bagi pemerintah sebagai pengambil keputusan kebijakan dan bagi masyarakat 

khususnya yang tertarik dalam ekspor CPO. Berikut merupakan saran peneliti: 

1. Pemerintah Indonesia diharapkan dapat meningkatkan daya saing 

komoditas CPO di pasar internasional maupun India melalui peningkatan 

kualitas, efisiensi dan inovasi teknologi.  

2. Peneliti selanjutnya diharapkan menggunakan penelitian lanjutan dengan 

data terbaru untuk melihat perkembangan lanjutan dari daya saing dan 

faktor yang mempengaruhi ekspor CPO. Selain itu, peneliti selanjutnya 

diharapkan untuk mempertimbangkan variabel lain yang mungkin 

mempengaruhi ekspor CPO dan diharapkan dapat melakukan analisis yang 

lebih komperhensif dengan metode yang lebih baik untuk 

memperhitungkan pengaruh antar variabel. 
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LAMPIRAN 

Lampiran 1: Data Nilai Ekspor CPO Indonesia, Malaysia dan Thailand ke 

India Tahun 1992 - 2022 

Ekspor CPO Indonesia, Malaysia, dan Thailand ke India 

Tahun Indonesia Malaysia Thailand 

1992 2.262.900.00 0.00 0.00 

1993 1.346.170.00 0.00 0.00 

1994 437.200.00 212.090.00 915.660.00 

1995 1.237.690.00 49.580.00 0.00 

1996 3.996.690.00 0.00 0.00 

1997 2.949.620.00 0.00 1.141.860.00 

1998 27.270.00 0.00 0.00 

1999 8.209.610.00 3.315.420.00 793.040.00 

2000 233.992.540.00 45.261.610.00 4.842.380.00 

2001 154.666.360.00 141.597.470.00 5.687.500.00 

2002 338.779.970.00 182.267.070.00 0.00 

2003 523.183.020.00 202.946.390.00 10.545.650.00 

2004 665.726.730.00 139.544.410.00 0.00 

2005 622.778.700.00 84.378.640.00 0.00 

2006 738.263.040.00 110.722.430.00 21.780.540.00 

2007 1.812.059.190.00 164.196.320.00 30.130.420.00 

2008 3.294.367.660.00 311.139.500.00 75.938.290.00 

2009 2.611.278.770.00 368.400.100.00 20.553.250.00 

2010 3.629.076.470.00 475.781.370.00 16.389.060.00 

2011 4.465.022.140.00 1.153.882.690.00 35.430.170.00 

2012 3.308.546.140.00 1.971.108.960.00 11.329.990.00 

2013 2.331.771.690.00 1.256.191.040.00 147.821.810.00 

2014 2.101.736.380.00 1.857.276.910.00 73.631.220.00 

2015 2.112.621.220.00 1.802.239.660.00 0.00 

2016 1.868.494.350.00 1.335.902.380.00 0.00 

2017 3.068.287.680.00 923.095.390.00 150.683.820.00 

2018 2.174.876.390.00 974.160.950.00 136.615.740.00 

2019 1.943.963.460.00 856.266.450.00 88.765.720.00 

2020 2.870.995.650.00 1.684.730.630.00 105.359.020.00 

2021 2.044.945.030.00 3.298.888.080.00 0.00 

2022 2.851.528.270.00 2.975.488.300.00 1.070.081.670.00 
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Lampiran 2: Data Nilai Ekspor Seluruh Komoditas Indonesia, Malaysia 

dan Thailand ke Dunia Tahun 1992 - 2022 

Ekspor Seluruh Komoditas Indonesia, Malaysia, dan Thailand ke Dunia 

Tahun Indonesia Malaysia Thailand 

1992 33.966.981.120.00 40.768.494.324.00 32.474.401.190.00 

1993 36.822.753.280.00 47.127.175.966.00 37.166.833.502.00 

1994 40.053.415.936.00 58.842.643.539.00 45.235.493.081.00 

1995 45.417.963.520.00 73.778.148.897.00 56.439.341.056.00 

1996 49.814.695.936.00 78.314.873.320.00 55.678.127.622.00 

1997 53.443.579.904.00 78.729.420.800.00 58.282.513.306.00 

1998 48.847.519.744.00 73.254.221.383.00 53.583.494.946.00 

1999 48.665.419.481.00 84.511.901.587.00 58.423.032.127.00 

2000 62.124.006.936.00 98.229.725.796.00 68.818.989.570.00 

2001 56.316.866.700.00 88.004.108.096.00 64.919.225.910.00 

2002 57.158.751.145.00 93.282.453.146.00 68.107.865.050.00 

2003 61.058.187.386.00 104.968.562.038.00 80.323.274.404.00 

2004 71.582.468.122.00 126.639.700.629.00 96.247.901.276.00 

2005 85.659.947.504.00 141.624.045.896.00 110.110.034.192.00 

2006 100.798.615.667.00 160.669.230.590.00 130.580.046.120.00 

2007 114.100.872.803.00 175.961.862.673.00 153.571.126.168.00 

2008 137.020.424.402.00 198.702.474.772.00 175.907.915.349.00 

2009 116.509.991.781.00 157.194.831.522.00 152.497.202.591.00 

2010 157.779.103.470.00 198.790.690.678.00 195.311.520.256.00 

2011 203.496.619.185.00 226.992.681.985.00 228.823.972.691.00 

2012 190.031.839.234.00 227.449.499.544.00 229.544.513.253.00 

2013 182.551.754.383.00 228.316.107.468.00 228.527.440.414.00 

2014 176.036.194.332.00 234.134.976.857.00 227.572.764.096.00 

2015 150.366.281.305.00 200.210.871.947.00 214.309.375.775.00 

2016 144.489.796.418.00 189.414.073.154.00 215.387.295.500.00 

2017 168.827.554.042.00 217.722.507.482.00 236.634.037.692.00 

2018 180.215.034.094.00 248.711.690.011.00 252.485.154.115.00 

2019 167.682.995.133.00 240.211.905.652.00 233.674.439.905.00 

2020 163.191.837.310.00 234.050.267.453.00 231.387.919.677.00 

2021 231.522.458.128.00 299.230.434.394.00 266.674.796.256.00 

2022 291.979.090.608.00 352.188.166.340.00 283.820.499.831.00 
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Lampiran 3: Nilai Ekspor CPO Dunia ke India Tahun 1992 - 2022 

Nilai Ekspor CPO Dunia ke India 

Tahun India 

1992 767.177.00 

1993 7.042.079.00 

1994 32.658.468.00 

1995 34.101.524.00 

1996 31.641.667.00 

1997 14.309.466.00 

1998 3.028.431.00 

1999 37.036.866.00 

2000 214.186.842.00 

2001 408.379.321.00 

2002 968.711.250.00 

2003 1.295.621.208.00 

2004 742.955.705.00 

2005 832.154.945.00 

2006 1.071.168.371.00 

2007 1.341.707.907.00 

2008 1.912.815.763.00 

2009 2.753.276.832.00 

2010 3.654.230.007.00 

2011 5.557.516.992.00 

2012 6.197.199.694.00 

2013 4.884.714.825.00 

2014 5.319.597.146.00 

2015 4.571.715.458.00 

2016 3.666.906.925.00 

2017 4.576.688.315.00 

2018 3.991.909.773.00 

2019 3.561.006.870.00 

2020 4.936.263.293.00 

2021 8.317.254.197.00 

2022 8.485.641.561.00 
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Lampiran 4: Nilai Ekspor Seluruh Komoditas Dunia ke India Tahun 1992 - 

2022 

Nilai Ekspor Komoditas Dunia ke India 

Tahun India 

1992 24.452.408.029.00 

1993 23.304.073.216.00 

1994 28.654.737.408.00 

1995 36.592.062.464.00 

1996 39.112.814.392.00 

1997 41.429.430.272.00 

1998 42.424.950.784.00 

1999 50.010.898.627.00 

2000 52.940.251.405.00 

2001 50.617.105.810.00 

2002 57.453.468.557.00 

2003 72.430.524.382.00 

2004 98.981.129.472.00 

2005 140.861.666.918.00 

2006 178.212.440.308.00 

2007 218.645.293.931.00 

2008 315.712.105.614.00 

2009 266.401.552.908.00 

2010 350.029.386.927.00 

2011 462.402.790.771.00 

2012 488.976.378.496.00 

2013 466.045.567.333.00 

2014 459.369.463.603.00 

2015 390.744.731.405.00 

2016 356.704.792.107.00 

2017 444.052.353.836.00 

2018 507.615.733.027.00 

2019 478.883.729.111.00 

2020 367.980.363.479.00 

2021 570.402.004.491.00 

2022 732.565.993.392.00 
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Lampiran 5: Perhitungan RCA Indonesia 

Indonesia 

Tahun Xij Xit XWj XWt RCAij 

1992 2.262.900.00 33.966.981.120.00 767.177.00 24.452.408.029.00 2.12 

1993 1.346.170.00 36.822.753.280.00 7.042.079.00 23.304.073.216.00 0.12 

1994 437.200.00 40.053.415.936.00 32.658.468.00 28.654.737.408.00 0.01 

1995 1.237.690.00 45.417.963.520.00 34.101.524.00 36.592.062.464.00 0.03 

1996 3.996.690.00 49.814.695.936.00 31.641.667.00 39.112.814.392.00 0.10 

1997 2.949.620.00 53.443.579.904.00 14.309.466.00 41.429.430.272.00 0.16 

1998 27.270.00 48.847.519.744.00 3.028.431.00 42.424.950.784.00 0.01 

1999 8.209.610.00 48.665.419.481.00 37.036.866.00 50.010.898.627.00 0.23 

2000 233.992.540.00 62.124.006.936.00 214.186.842.00 52.940.251.405.00 0.93 

2001 154.666.360.00 56.316.866.700.00 408.379.321.00 50.617.105.810.00 0.34 

2002 338.779.970.00 57.158.751.145.00 968.711.250.00 57.453.468.557.00 0.35 

2003 523.183.020.00 61.058.187.386.00 1.295.621.208.00 72.430.524.382.00 0.48 

2004 665.726.730.00 71.582.468.122.00 742.955.705.00 98.981.129.472.00 1.24 

2005 622.778.700.00 85.659.947.504.00 832.154.945.00 140.861.666.918.00 1.23 

2006 738.263.040.00 100.798.615.667.00 1.071.168.371.00 178.212.440.308.00 1.22 

2007 1.812.059.190.00 114.100.872.803.00 1.341.707.907.00 218.645.293.931.00 2.59 

2008 3.294.367.660.00 137.020.424.402.00 1.912.815.763.00 315.712.105.614.00 3.97 

2009 2.611.278.770.00 116.509.991.781.00 2.753.276.832.00 266.401.552.908.00 2.17 

2010 3.629.076.470.00 157.779.103.470.00 3.654.230.007.00 350.029.386.927.00 2.20 

2011 4.465.022.140.00 203.496.619.185.00 5.557.516.992.00 462.402.790.771.00 1.83 

2012 3.308.546.140.00 190.031.839.234.00 6.197.199.694.00 488.976.378.496.00 1.37 

2013 2.331.771.690.00 182.551.754.383.00 4.884.714.825.00 466.045.567.333.00 1.22 

2014 2.101.736.380.00 176.036.194.332.00 5.319.597.146.00 459.369.463.603.00 1.03 

2015 2.112.621.220.00 150.366.281.305.00 4.571.715.458.00 390.744.731.405.00 1.20 

2016 1.868.494.350.00 144.489.796.418.00 3.666.906.925.00 356.704.792.107.00 1.26 

2017 3.068.287.680.00 168.827.554.042.00 4.576.688.315.00 444.052.353.836.00 1.76 

2018 2.174.876.390.00 180.215.034.094.00 3.991.909.773.00 507.615.733.027.00 1.53 

2019 1.943.963.460.00 167.682.995.133.00 3.561.006.870.00 478.883.729.111.00 1.56 

2020 2.870.995.650.00 163.191.837.310.00 4.936.263.293.00 367.980.363.479.00 1.31 

2021 2.044.945.030.00 231.522.458.128.00 8.317.254.197.00 570.402.004.491.00 0.61 

2022 2.851.528.270.00 291.979.090.608.00 8.485.641.561.00 732.565.993.392.00 0.84 
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Lampiran 6: Perhitungan RCA Malaysia 

Malaysia 

Tahun Xij Xit XWj XWt RCAij 

1992 0.00 40.768.494.324.00 767.177.00 24.452.408.029.00 0.00 

1993 0.00 47.127.175.966.00 7.042.079.00 23.304.073.216.00 0.00 

1994 212.090.00 58.842.643.539.00 32.658.468.00 28.654.737.408.00 0.0032 

1995 49.580.00 73.778.148.897.00 34.101.524.00 36.592.062.464.00 0.0007 

1996 0.00 78.314.873.320.00 31.641.667.00 39.112.814.392.00 0.00 

1997 0.00 78.729.420.800.00 14.309.466.00 41.429.430.272.00 0.00 

1998 0.00 73.254.221.383.00 3.028.431.00 42.424.950.784.00 0.00 

1999 3.315.420.00 84.511.901.587.00 37.036.866.00 50.010.898.627.00 0.05 

2000 45.261.610.00 98.229.725.796.00 214.186.842.00 52.940.251.405.00 0.11 

2001 141.597.470.00 88.004.108.096.00 408.379.321.00 50.617.105.810.00 0.20 

2002 182.267.070.00 93.282.453.146.00 968.711.250.00 57.453.468.557.00 0.12 

2003 202.946.390.00 104.968.562.038.00 1.295.621.208.00 72.430.524.382.00 0.11 

2004 139.544.410.00 126.639.700.629.00 742.955.705.00 98.981.129.472.00 0.15 

2005 84.378.640.00 141.624.045.896.00 832.154.945.00 140.861.666.918.00 0.10 

2006 110.722.430.00 160.669.230.590.00 1.071.168.371.00 178.212.440.308.00 0.11 

2007 164.196.320.00 175.961.862.673.00 1.341.707.907.00 218.645.293.931.00 0.15 

2008 311.139.500.00 198.702.474.772.00 1.912.815.763.00 315.712.105.614.00 0.26 

2009 368.400.100.00 157.194.831.522.00 2.753.276.832.00 266.401.552.908.00 0.23 

2010 475.781.370.00 198.790.690.678.00 3.654.230.007.00 350.029.386.927.00 0.23 

2011 1.153.882.690.00 226.992.681.985.00 5.557.516.992.00 462.402.790.771.00 0.42 

2012 1.971.108.960.00 227.449.499.544.00 6.197.199.694.00 488.976.378.496.00 0.68 

2013 1.256.191.040.00 228.316.107.468.00 4.884.714.825.00 466.045.567.333.00 0.52 

2014 1.857.276.910.00 234.134.976.857.00 5.319.597.146.00 459.369.463.603.00 0.69 

2015 1.802.239.660.00 200.210.871.947.00 4.571.715.458.00 390.744.731.405.00 0.77 

2016 1.335.902.380.00 189.414.073.154.00 3.666.906.925.00 356.704.792.107.00 0.69 

2017 923.095.390.00 217.722.507.482.00 4.576.688.315.00 444.052.353.836.00 0.41 

2018 974.160.950.00 248.711.690.011.00 3.991.909.773.00 507.615.733.027.00 0.50 

2019 856.266.450.00 240.211.905.652.00 3.561.006.870.00 478.883.729.111.00 0.48 

2020 1.684.730.630.00 234.050.267.453.00 4.936.263.293.00 367.980.363.479.00 0.54 

2021 3.298.888.080.00 299.230.434.394.00 8.317.254.197.00 570.402.004.491.00 0.76 

2022 2.975.488.300.00 352.188.166.340.00 8.485.641.561.00 732.565.993.392.00 0.73 
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Lampiran 7: Perhitungan RCA Thailand 

Thailand 

Tahun Xij Xit XWj XWt RCAij 

1992 0.00 32.474.401.190.00 767.177.00 24.452.408.029.00 0.00 

1993 0.00 37.166.833.502.00 7.042.079.00 23.304.073.216.00 0.00 

1994 915.660.00 45.235.493.081.00 32.658.468.00 28.654.737.408.00 0.02 

1995 0.00 56.439.341.056.00 34.101.524.00 36.592.062.464.00 0.00 

1996 0.00 55.678.127.622.00 31.641.667.00 39.112.814.392.00 0.00 

1997 1.141.860.00 58.282.513.306.00 14.309.466.00 41.429.430.272.00 0.06 

1998 0.00 53.583.494.946.00 3.028.431.00 42.424.950.784.00 0.00 

1999 793.040.00 58.423.032.127.00 37.036.866.00 50.010.898.627.00 0.02 

2000 4.842.380.00 68.818.989.570.00 214.186.842.00 52.940.251.405.00 0.02 

2001 5.687.500.00 64.919.225.910.00 408.379.321.00 50.617.105.810.00 0.01 

2002 0.00 68.107.865.050.00 968.711.250.00 57.453.468.557.00 0.00 

2003 10.545.650.00 80.323.274.404.00 1.295.621.208.00 72.430.524.382.00 0.01 

2004 0.00 96.247.901.276.00 742.955.705.00 98.981.129.472.00 0.00 

2005 0.00 110.110.034.192.00 832.154.945.00 140.861.666.918.00 0.00 

2006 21.780.540.00 130.580.046.120.00 1.071.168.371.00 178.212.440.308.00 0.03 

2007 30.130.420.00 153.571.126.168.00 1.341.707.907.00 218.645.293.931.00 0.03 

2008 75.938.290.00 175.907.915.349.00 1.912.815.763.00 315.712.105.614.00 0.07 

2009 20.553.250.00 152.497.202.591.00 2.753.276.832.00 266.401.552.908.00 0.01 

2010 16.389.060.00 195.311.520.256.00 3.654.230.007.00 350.029.386.927.00 0.01 

2011 35.430.170.00 228.823.972.691.00 5.557.516.992.00 462.402.790.771.00 0.01 

2012 11.329.990.00 229.544.513.253.00 6.197.199.694.00 488.976.378.496.00 0.00 

2013 147.821.810.00 228.527.440.414.00 4.884.714.825.00 466.045.567.333.00 0.06 

2014 73.631.220.00 227.572.764.096.00 5.319.597.146.00 459.369.463.603.00 0.03 

2015 0.00 214.309.375.775.00 4.571.715.458.00 390.744.731.405.00 0.00 

2016 0.00 215.387.295.500.00 3.666.906.925.00 356.704.792.107.00 0.00 

2017 150.683.820.00 236.634.037.692.00 4.576.688.315.00 444.052.353.836.00 0.06 

2018 136.615.740.00 252.485.154.115.00 3.991.909.773.00 507.615.733.027.00 0.07 

2019 88.765.720.00 233.674.439.905.00 3.561.006.870.00 478.883.729.111.00 0.05 

2020 105.359.020.00 231.387.919.677.00 4.936.263.293.00 367.980.363.479.00 0.03 

2021 0.00 266.674.796.256.00 8.317.254.197.00 570.402.004.491.00 0.00 

2022 1.070.081.670.00 283.820.499.831.00 8.485.641.561.00 732.565.993.392.00 0.33 
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Lampiran 8: Data Regresi 

Data Regresi 

Tahun XI RCAII XMal XThai Kurs $/IDR 

1992 2.262.900.00 2.12 0.00 0.00 2.032.79 

1993 1.346.170.00 0.12 0.00 0.00 2.089.38 

1994 437.200.00 0.01 212.090.00 915.660.00 2.164.08 

1995 1.237.690.00 0.03 49.580.00 0.00 2.247.17 

1996 1.971.108.960.00 0.10 0.00 0.00 2.332.30 

1997 2.949.620.00 0.16 0.00 1.141.860.00 3.008.21 

1998 27.270.00 0.01 0.00 0.00 9.240.63 

1999 8.209.610.00 0.23 3.315.420.00 793.040.00 7.760.00 

2000 233.992.540.00 0.93 45.261.610.00 4.842.380.00 8.528.54 

2001 154.666.360.00 0.34 141.597.470.00 5.687.500.00 10.271.46 

2002 338.779.970.00 0.35 182.267.070.00 0.00 9.175.13 

2003 523.183.020.00 0.48 202.946.390.00 10.545.650.00 8.558.54 

2004 665.726.730.00 1.24 139.544.410.00 0.00 8.987.21 

2005 622.778.700.00 1.23 84.378.640.00 0.00 9.760.92 

2006 738.263.040.00 1.22 110.722.430.00 21.780.540.00 9.134.29 

2007 1.812.059.190.00 2.59 164.196.320.00 30.130.420.00 9.160.08 

2008 3.294.367.660.00 3.97 311.139.500.00 75.938.290.00 9.730.67 

2009 2.611.278.770.00 2.17 368.400.100.00 20.553.250.00 10.339.79 

2010 3.629.076.470.00 2.20 475.781.370.00 16.389.060.00 9.074.46 

2011 4.465.022.140.00 1.83 1.153.882.690.00 35.430.170.00 8.754.33 

2012 3.308.546.140.00 1.37 1.971.108.960.00 11.329.990.00 9.370.42 

2013 2.331.771.690.00 1.22 1.256.191.040.00 147.821.810.00 10.552.08 

2014 2.101.736.380.00 1.03 1.857.276.910.00 73.631.220.00 11.861.33 

2015 2.112.621.220.00 1.20 1.802.239.660.00 0.00 13.472.75 

2016 1.868.494.350.00 1.26 1.335.902.380.00 0.00 13.323.58 

2017 3.068.287.680.00 1.76 923.095.390.00 150.683.820.00 13.396.58 

2018 2.174.876.390.00 1.53 974.160.950.00 136.615.740.00 14.243.92 

2019 1.943.963.460.00 1.56 856.266.450.00 88.765.720.00 14.108.25 

2020 2.870.995.650.00 1.31 1.684.730.630.00 105.359.020.00 14.545.83 

2021 2.044.945.030.00 0.61 3.298.888.080.00 0.00 14.313.33 

2022 2.851.528.270.00 0.84 2.975.488.300.00 1.070.081.670.00 14.905.67 
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Lampiran 9: Hasil Model Estimasi Regresi Linear Berganda 

1. Output Ordinary Least Square 

Dependent Variable: LOGY  

Method: Least Squares  

Date: 07/22/24   Time: 13:23  

Sample (adjusted): 1994 2022  

Included observations: 19 after adjustments 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 2.223189 3.047396 0.729537 0.4777 

RCAII 0.781305 0.119785 6.522541 0.0000 

LOGXM 0.865207 0.100202 8.634625 0.0000 

LOGXT -0.132296 0.101752 -1.300183 0.2145 

LOGKurs 0.290733 0.477211 0.609233 0.5521 
     
     R-squared 0.975282     Mean dependent var 20.52196 

Adjusted R-squared 0.968220     S.D. dependent var 2.380944 

S.E. of regression 0.424448     Akaike info criterion 1.344881 

Sum squared resid 2.522188     Schwarz criterion 1.593417 

Log likelihood -7.776368     Hannan-Quinn criter. 1.386943 

F-statistic 138.0994     Durbin-Watson stat 2.215504 

Prob(F-statistic) 0.000000    
     
     

 

Lampiran 10: Hasil Uji Asumsi Klasik 

1. Hasil Uji Multikolinearitas 

Variance Inflation Factors 

Date: 07/22/24   Time: 13:46 

Sample: 1992 2022  

Included observations: 19 
    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 
    
    C  9.286625  979.4043  NA 

RCAII  0.014349  4.208367  1.244619 

LOGXM  0.010040  405.1162  5.650096 

LOGXT  0.010353  324.4766  3.373628 

LOGKurs  0.227730  2028.574  3.983640 
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2. Hasil Uji Heteroskedastisitas 

 

Heteroskedasticity Test: Glejser 

Null hypothesis: Homoskedasticity 
     
     F-statistic 1.537796     Prob. F(4,14) 0.2451 

Obs*R-squared 5.799783     Prob. Chi-Square(4) 0.2146 

Scaled explained SS 3.167591     Prob. Chi-Square(4) 0.5302 
     
     

 

     

Test Equation:   

Dependent Variable: ARESID  

Method: Least Squares  

Date: 08/09/24   Time: 08:24  

Sample: 1994 2022   

Included observations: 19  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.776176 1.318241 0.588797 0.5654 

RCAII 0.072214 0.051817 1.393636 0.1852 

LOGXM 0.005808 0.043345 0.134003 0.8953 

LOGXT -0.081721 0.044016 -1.856627 0.0845 

LOGKurs 0.078723 0.206432 0.381349 0.7087 
     
     R-squared 0.305252     Mean dependent var 0.311436 

Adjusted R-squared 0.106752     S.D. dependent var 0.194270 

S.E. of regression 0.183608     Akaike info criterion -0.331098 

Sum squared resid 0.471964     Schwarz criterion -0.082561 

Log likelihood 8.145429     Hannan-Quinn criter. -0.289036 

F-statistic 1.537796     Durbin-Watson stat 1.899030 

Prob(F-statistic) 0.245061    
     
     

 

 

 

3. Hasil Uji Autokorelasi 

Breusch-Godfrey Serial Correlation LM Test: 

Null hypothesis: No serial correlation at up to 2 lags 

     
     F-statistic 1.430852     Prob. F(2,12) 0.2771 

Obs*R-squared 3.658557     Prob. Chi-Square(2) 0.1605 
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Lampiran 11: Hasil Uji Statistik 

1. Koefisien Determinasi (R2) 

 

R-squared 0.975282 

Adjusted R-squared 0.968220 

 

2. Uji F 

F-statistic 138.0994 

Prob(F-statistic) 0.000000 

 

3. Uji t 

  
  t-Statistic Prob.   
  
  0.729537 0.4777 

6.522541 0.0000 

8.634625 0.0000 

-1.300183 0.2145 

0.609233 0.5521 
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Lampiran 12: Tabel Distribusi Nilai F untuk Probabilitas
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