Jangka Panjang

	Dependent Variable: REC
	

	Method: Least Squares
	

	Date: 02/08/25   Time: 19:55
	

	Sample: 1990 2022
	
	

	Included observations: 33
	

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	GDP
	-0.002198
	0.000559
	-3.935026
	0.0006

	FDI
	-0.157081
	0.272354
	-0.576751
	0.5691

	CO2
	-17.15021
	2.823177
	-6.074790
	0.0000

	UPG
	-1.605878
	0.866903
	-1.852431
	0.0753

	TR
	0.375175
	0.224091
	1.674204
	0.1061

	IDR
	-0.000672
	0.000204
	-3.300329
	0.0028

	C
	77.25085
	5.853936
	13.19639
	0.0000

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.990216
	    Mean dependent var
	39.02091

	Adjusted R-squared
	0.987959
	    S.D. dependent var
	12.12693

	S.E. of regression
	1.330722
	    Akaike info criterion
	3.595151

	Sum squared resid
	46.04132
	    Schwarz criterion
	3.912592

	Log likelihood
	-52.32000
	    Hannan-Quinn criter.
	3.701960

	F-statistic
	438.5876
	    Durbin-Watson stat
	1.491110

	Prob(F-statistic)
	0.000000
	
	
	

	
	
	
	
	

	
	
	
	
	



Uji Kointegrasi

	Null Hypothesis: ECT has a unit root

	Exogenous: Constant
	
	

	Lag Length: 0 (Automatic - based on SIC, maxlag=8)

	
	
	
	
	

	
	
	
	
	

	
	
	
	t-Statistic
	  Prob.*

	
	
	
	
	

	
	
	
	
	

	Augmented Dickey-Fuller test statistic
	-4.257269
	 0.0022

	Test critical values:
	1% level
	
	-3.653730
	

	
	5% level
	
	-2.957110
	

	
	10% level
	
	-2.617434
	

	
	
	
	
	

	
	
	
	
	

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

	
	
	
	
	

	
	
	
	
	

	Augmented Dickey-Fuller Test Equation

	Dependent Variable: D(ECT)
	

	Method: Least Squares
	

	Date: 02/08/25   Time: 19:57
	

	Sample (adjusted): 1991 2022
	

	Included observations: 32 after adjustments

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	ECT(-1)
	-0.755718
	0.177512
	-4.257269
	0.0002

	C
	0.030657
	0.211067
	0.145248
	0.8855

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.376615
	    Mean dependent var
	0.051784

	Adjusted R-squared
	0.355835
	    S.D. dependent var
	1.487224

	S.E. of regression
	1.193644
	    Akaike info criterion
	3.252360

	Sum squared resid
	42.74356
	    Schwarz criterion
	3.343968

	Log likelihood
	-50.03776
	    Hannan-Quinn criter.
	3.282725

	F-statistic
	18.12434
	    Durbin-Watson stat
	2.001242

	Prob(F-statistic)
	0.000187
	
	
	

	
	
	
	
	

	
	
	
	
	



JANGKA PENDEK
	Dependent Variable: D(REC)
	

	Method: Least Squares
	

	Date: 02/08/25   Time: 19:59
	

	Sample (adjusted): 1991 2022
	

	Included observations: 32 after adjustments

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	D(GDP)
	0.001660
	0.000927
	1.791280
	0.0859

	D(FDI)
	-0.092945
	0.156811
	-0.592718
	0.5589

	D(CO2)
	-14.50901
	2.015805
	-7.197626
	0.0000

	D(UPG)
	-0.197580
	0.816144
	-0.242090
	0.8108

	D(TR)
	0.056775
	0.131411
	0.432038
	0.6696

	D(IDR)
	0.000176
	0.000152
	1.160392
	0.2573

	ECT(-1)
	-0.561730
	0.133979
	-4.192682
	0.0003

	C
	-0.874884
	0.221048
	-3.957883
	0.0006

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.766076
	    Mean dependent var
	-1.262813

	Adjusted R-squared
	0.697848
	    S.D. dependent var
	1.469231

	S.E. of regression
	0.807612
	    Akaike info criterion
	2.622848

	Sum squared resid
	15.65369
	    Schwarz criterion
	2.989282

	Log likelihood
	-33.96556
	    Hannan-Quinn criter.
	2.744310

	F-statistic
	11.22821
	    Durbin-Watson stat
	1.733667

	Prob(F-statistic)
	0.000003
	
	
	

	
	
	
	
	

	
	
	
	
	







UJI ASUMSI KLASIK








	

UJI AUTOKOLERASI

	Breusch-Godfrey Serial Correlation LM Test:

	Null hypothesis: No serial correlation at up to 2 lags

	
	
	
	
	

	
	
	
	
	

	F-statistic
	0.316247
	    Prob. F(2,22)
	0.7321

	Obs*R-squared
	0.894281
	    Prob. Chi-Square(2)
	0.6395

	
	
	
	
	

	
	
	
	
	



UJI HETEROKEDASITAS
	Heteroskedasticity Test: Breusch-Pagan-Godfrey

	Null hypothesis: Homoskedasticity

	
	
	
	
	

	
	
	
	
	

	F-statistic
	0.494206
	    Prob. F(7,24)
	0.8294

	Obs*R-squared
	4.031478
	    Prob. Chi-Square(7)
	0.7761

	Scaled explained SS
	1.912127
	    Prob. Chi-Square(7)
	0.9645
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Series: Residuals

Sample 1991 2022

Observations 32

Mean        5.98e-17

Median   -0.042840

Maximum   1.308493

Minimum  -1.758271

Std. Dev.    0.710604

Skewness   -0.207251

Kurtosis    2.686397

Jarque-Bera  0.360211

Probability

 0.835182




