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LAMPIRAN 

 

1. Data Indikator Dependen 

Tahun 

DPK 

(Miliar) 

DEP 

(Miliar) 
SBRI THRESHOLD SINYAL KRISIS 

Jan-04 6623 5860 
-1.167872752 -1.167874842 1 

Feb-04 6818 5764 
-1.167873715 -1.167874842 1 

Mar-04 7023 6416 
-1.167873234 -1.167874842 1 

Apr-04 7382 7024 
-1.167872595 -1.167874842 1 

May-04 7740 7552 
-1.167872048 -1.167874842 1 

Jun-04 8316 8356 
-1.167870979 -1.167874842 1 

Jul-04 8683 8860 
-1.167868303 -1.167874842 1 

Aug-04 9348 9541 
-1.167868484 -1.167874842 1 

Sep-04 9676 10131 
-1.167871121 -1.167874842 1 

Oct-04 10100 10683 
-1.167870882 -1.167874842 1 

Nov-04 10559 10979 
-1.1678719 -1.167874842 1 

Dec-04 11862 11490 
-1.167871305 -1.167874842 1 

Jan-05 11891 11665 
-1.167873532 -1.167874842 1 

Feb-05 11764 12139 
-1.167873227 -1.167874842 1 

Mar-05 12259 12959 
-1.16787365 -1.167874842 1 

Apr-05 12799 13484 
-1.167874354 -1.167874842 1 

May-05 12840 14015 
-1.167875212 -1.167874842 0 

Jun-05 13358 14270 
-1.167876467 -1.167874842 0 

Jul-05 13323 14450 
-1.167877388 -1.167874842 0 

Aug-05 13617 14773 
-1.167878381 -1.167874842 0 

Sep-05 13358 14753 
-1.167879425 -1.167874842 0 

Oct-05 13585 15121 
-1.167879898 -1.167874842 0 

Nov-05 13488 14959 
-1.167880643 -1.167874842 0 
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Dec-05 15582 15232 
-1.167880656 -1.167874842 0 

Jan-06 15135 15042 
-1.167881132 -1.167874842 0 

Feb-06 14873 15367 
-1.167881333 -1.167874842 0 

Mar-06 14956 15997 
-1.1678818 -1.167874842 0 

Apr-06 15189 16590 
-1.167882028 -1.167874842 0 

May-06 15835 17367 
-1.16788169 -1.167874842 0 

Jun-06 16433 18162 
-1.167881496 -1.167874842 0 

Jul-06 16508 18527 
-1.167881383 -1.167874842 0 

Aug-06 17107 19038 
-1.167881237 -1.167874842 0 

Sep-06 17976 19663 
-1.167880417 -1.167874842 0 

Oct-06 18856 20088 
-1.167880188 -1.167874842 0 

Nov-06 19347 20391 
-1.167879687 -1.167874842 0 

Dec-06 20672 20445 
-1.167880472 -1.167874842 0 

Jan-07 20514 20219 
-1.167880286 -1.167874842 0 

Feb-07 21054 20463 
-1.167880001 -1.167874842 0 

Mar-07 21883 20820 
-1.167879903 -1.167874842 0 

Apr-07 22008 21353 
-1.16788008 -1.167874842 0 

May-07 22570 21920 
-1.167880381 -1.167874842 0 

Jun-07 22714 22969 
-1.167880626 -1.167874842 0 

Jul-07 23232 23687 
-1.167880386 -1.167874842 0 

Aug-07 23309 24638 
-1.167880559 -1.167874842 0 

Sep-07 24680 25590 
-1.16788045 -1.167874842 0 

Oct-07 25473 26149 
-1.167880581 -1.167874842 0 

Nov-07 25658 26548 
-1.16788073 -1.167874842 0 

Dec-07 28012 27944 
-1.167880145 -1.167874842 0 

Jan-08 27696 27107 
-1.16788034 -1.167874842 0 

Feb-08 28731 27878 
-1.167880115 -1.167874842 0 
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Mar-08 29552 29629 
-1.167879817 -1.167874842 0 

Apr-08 31064 31022 
-1.167879259 -1.167874842 0 

May-08 31705 32293 
-1.167879171 -1.167874842 0 

Jun-08 33048 34100 
-1.167878795 -1.167874842 0 

Jul-08 32898 35190 
-1.167879024 -1.167874842 0 

Aug-08 32359 36572 
-1.167879201 -1.167874842 0 

Sep-08 33569 37681 
-1.167879446 -1.167874842 0 

Oct-08 34118 38097 
-1.16787967 -1.167874842 0 

Nov-08 34422 38529 
-1.167879693 -1.167874842 0 

Dec-08 36852 38195 
-1.167880384 -1.167874842 0 

Jan-09 38195 39460 
-1.167879437 -1.167874842 0 

Feb-09 38651 40119 
-1.167879747 -1.167874842 0 

Mar-09 38040 40640 
-1.167880526 -1.167874842 0 

Apr-09 39193 41086 
-1.167880979 -1.167874842 0 

May-09 40288 42096 
-1.167881056 -1.167874842 0 

Jun-09 42103 43604 
-1.167881193 -1.167874842 0 

Jul-09 43004 44279 
-1.167881121 -1.167874842 0 

Aug-09 44019 45391 
-1.167880907 -1.167874842 0 

Sep-09 45381 46046 
-1.16788108 -1.167874842 0 

Oct-09 46500 46729 
-1.167880984 -1.167874842 0 

Nov-09 47887 47302 
-1.167880805 -1.167874842 0 

Dec-09 52271 48472 
-1.167880379 -1.167874842 0 

Jan-10 53163 48726 
-1.167880756 -1.167874842 0 

Feb-10 53299 50132 
-1.167880741 -1.167874842 0 

Mar-10 52811 51896 
-1.167880511 -1.167874842 0 

Apr-10 54043 53408 
-1.167880423 -1.167874842 0 

May-10 55067 55040 
-1.167880449 -1.167874842 0 
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Jun-10 58079 57674 
-1.167880276 -1.167874842 0 

Jul-10 60462 59558 
-1.167879974 -1.167874842 0 

Aug-10 60972 62229 
-1.167879936 -1.167874842 0 

Sep-10 63912 62949 
-1.16787982 -1.167874842 0 

Oct-10 66478 65037 
-1.167879535 -1.167874842 0 

Nov-10 69086 67983 
-1.167879169 -1.167874842 0 

Dec-10 76036 70241 
-1.167879021 -1.167874842 0 

Jan-11 75814 71808 
-1.167879039 -1.167874842 0 

Feb-11 75085 73588 
-1.167879181 -1.167874842 0 

Mar-11 79651 76416 
-1.167878548 -1.167874842 0 

Apr-11 79567 77942 
-1.167878849 -1.167874842 0 

May-11 82861 80947 
-1.167878581 -1.167874842 0 

Jun-11 87025 85047 
-1.167878595 -1.167874842 0 

Jul-11 89786 87057 
-1.167878757 -1.167874842 0 

Aug-11 92021 93116 
-1.167878392 -1.167874842 0 

Sep-11 97756 95402 
-1.167878147 -1.167874842 0 

Oct-11 101804 99425 
-1.167878052 -1.167874842 0 

Nov-11 105330 102118 
-1.167878262 -1.167874842 0 

Dec-11 115415 105330 
-1.167878319 -1.167874842 0 

Jan-12 116518 104415 
-1.167878491 -1.167874842 0 

Feb-12 114616 106531 
-1.167878595 -1.167874842 0 

Mar-12 119639 112026 
-1.167878627 -1.167874842 0 

Apr-12 114018 111764 
-1.167879248 -1.167874842 0 

May-12 115206 115949 
-1.167879516 -1.167874842 0 

Jun-12 119279 120810 
-1.167879711 -1.167874842 0 

Jul-12 121018 124223 
-1.167879809 -1.167874842 0 

Aug-12 123673 128281 
-1.167880144 -1.167874842 0 
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Sep-12 127678 133761 
-1.167880219 -1.167874842 0 

Oct-12 134453 139046 
-1.167880153 -1.167874842 0 

Nov-12 138671 143847 
-1.167880114 -1.167874842 0 

Dec-12 147512 151058 
-1.167880186 -1.167874842 0 

Jan-13 148731 153237 
-1.167879984 -1.167874842 0 

Feb-13 150795 157729 
-1.167879665 -1.167874842 0 

Mar-13 156964 164830 
-1.167879745 -1.167874842 0 

Apr-13 158519 167298 
-1.167879109 -1.167874842 0 

May-13 163858 171291 
-1.167879039 -1.167874842 0 

Jun-13 163966 175387 
-1.167879489 -1.167874842 0 

Jul-13 166453 178746 
-1.167879566 -1.167874842 0 

Aug-13 170222 178777 
-1.167879846 -1.167874842 0 

Sep-13 171701 181635 
-1.167880263 -1.167874842 0 

Oct-13 174018 183638 
-1.167880805 -1.167874842 0 

Nov-13 176292 185247 
-1.167881152 -1.167874842 0 

Dec-13 183534 188555 
-1.167881567 -1.167874842 0 

Jan-14 177929 185820 
-1.167882082 -1.167874842 0 

Feb-14 178153 186310 
-1.167882371 -1.167874842 0 

Mar-14 180945 189599 
-1.16788274 -1.167874842 0 

Apr-14 185507 192611 
-1.167882628 -1.167874842 0 

May-14 190782 194478 
-1.167882764 -1.167874842 0 

Jun-14 191470 197981 
-1.167882785 -1.167874842 0 

Jul-14 194299 198929 
-1.167882888 -1.167874842 0 

Aug-14 195959 198828 
-1.16788299 -1.167874842 0 

Sep-14 197141 201481 
-1.167883027 -1.167874842 0 

Oct-14 207121 201438 
-1.16788285 -1.167874842 0 

Nov-14 209644 203356 
-1.167882851 -1.167874842 0 
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Dec-14 217858 204334 
-1.167882953 -1.167874842 0 

Jan-15 210761 202283 
-1.167882937 -1.167874842 0 

Feb-15 210297 202636 
-1.167882968 -1.167874842 0 

Mar-15 212988 205928 
-1.167882998 -1.167874842 0 

Apr-15 213972 206852 
-1.167883218 -1.167874842 0 

May-15 215338 209329 
-1.167883353 -1.167874842 0 

Jun-15 213477 211617 
-1.167883484 -1.167874842 0 

Jul-15 216082 210396 
-1.167883572 -1.167874842 0 

Aug-15 216356 211488 
-1.167883583 -1.167874842 0 

Sep-15 219313 213451 
-1.167883559 -1.167874842 0 

Oct-15 219477 213451 
-1.167883877 -1.167874842 0 

Nov-15 220635 214865 
-1.16788394 -1.167874842 0 

Dec-15 231175 218761 
-1.167883799 -1.167874842 0 

Jan-16 229094 211221 
-1.167883809 -1.167874842 0 

Feb-16 231819 211571 
-1.167883717 -1.167874842 0 

Mar-16 232657 213482 
-1.167883824 -1.167874842 0 

Apr-16 233808 214322 
-1.167883826 -1.167874842 0 

May-16 238366 217858 
-1.16788371 -1.167874842 0 

Jun-16 241337 222175 
-1.16788351 -1.167874842 0 

Jul-16 243184 220143 
-1.167883563 -1.167874842 0 

Aug-16 244843 220452 
-1.16788355 -1.167874842 0 

Sep-16 263522 235005 
-1.167882756 -1.167874842 0 

Oct-16 264678 237024 
-1.167882669 -1.167874842 0 

Nov-16 270480 240381 
-1.167882496 -1.167874842 0 

Dec-16 279335 248007 
-1.167882508 -1.167874842 0 
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2. Data Variabel Independen  

TAHUN  BUNGA INFLASI FDR NPF PDB
* 

Jan-04 14.99 0.56 88.48 2.62 115.27 

Feb-04 14.79 -0.02 84.54 2.64 105.63 

Mar-04 14.61 0.36 91.35 2.6 113.67 

Apr-04 14.48 0.97 95.16 2.49 110.86 

May-04 14.27 0.88 97.56 2.37 114.12 

Jun-04 14.1 0.48 100.48 2.35 116.26 

Jul-04 13.99 0.39 102.02 2.66 122.57 

Aug-04 13.84 0.09 102.06 2.88 123.66 

Sep-04 13.8 0.02 104.70 2.75 127.27 

Oct-04 13.64 0.56 105.77 2.65 131.89 

Nov-04 13.57 0.89 103.97 2.84 106 

Dec-04 13.41 1.04 96.86 2.35 120.81 

Jan-05 13.4 1.43 97.45 2.87 117.58 

Feb-05 13.37 -0.17 102.53 3.23 116.86 

Mar-05 13.31 1.91 104.59 2.8 121.85 

Apr-05 13.31 0.34 104.42 3.34 114.75 

May-05 13.2 0.21 108.51 3.46 119.5 

Jun-05 13.36 0.5 105.95 3.96 119.99 

Jul-05 13.42 0.78 106.99 4.07 121.58 

Aug-05 13.4 0.55 106.58 4.29 125.72 

Sep-05 14.51 0.69 108.64 4.8 125.82 

Oct-05 15.18 8.7 108.86 4.25 124.75 

Nov-05 15.92 1.31 110.89 4.12 106.16 

Dec-05 16.23 -0.04 88.23 2.82 111.64 

Jan-06 16.32 1.36 97.75 3.54 109.89 
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Feb-06 16.34 0.58 103.32 3.97 108.75 

Mar-06 16.35 0.03 106.96 4.27 110.19 

Apr-06 16.29 0.05 109.22 3.99 110.37 

May-06 16.25 0.37 109.67 4.19 114.73 

Jun-06 16.15 0.45 110.52 4.23 119.12 

Jul-06 16.14 0.45 112.23 4.71 122.03 

Aug-06 16.05 0.33 111.28 5.08 122.09 

Sep-06 15.82 0.38 109.38 5.13 127.53 

Oct-06 15.62 0.86 106.53 5.07 113.41 

Nov-06 15.35 0.34 105.39 5.24 121.20 

Dec-06 15.07 1.21 98.9 4.75 123.69 

Jan-07 14.9 1.04 98.56 5.17 119.31 

Feb-07 14.71 0.62 97.19 5.54 112.63 

Mar-07 14.49 0.24 95.14 5.73 120.44 

Apr-07 14.3 -0.16 97.02 6.14 120.57 

May-07 14.06 0.1 97.11 6.17 122.29 

Jun-07 13.88 0.23 101.12 6.2 125.15 

Jul-07 13.71 0.72 101.96 6.58 127.81 

Aug-07 13.66 0.75 105.7 6.63 128.14 

Sep-07 13.31 0.8 103.68 6.29 130.62 

Oct-07 13.16 0.79 102.65 6.23 119.77 

Nov-07 13.16 0.18 103.47 5.66 126.73 

Dec-07 13 1.1 99.76 4.05 127.77 

Jan-08 12.99 1.77 97.87 4.18 126.28 

Feb-08 12.96 0.65 97.61 4.16 123.30 

Mar-08 12.88 0.95 100.26 4.17 123.41 

Apr-08 12.93 0.57 99.86 4.39 124.83 



9 
 

May-08 12.92 1.41 101.85 4.94 127.22 

Jun-08 12.99 2.46 103.18 4.23 128.10 

Jul-08 13.14 1.37 106.97 4.17 131.36 

Aug-08 13.42 0.51 113.02 4.04 131.83 

Sep-08 13.93 0.97 112.25 4.12 129.55 

Oct-08 14.67 0.45 111.66 4.49 127.05 

Nov-08 15.13 0.12 111.93 4.97 127.54 

Dec-08 15.22 -0.04 103.65 3.95 125.34 

Jan-09 15.23 -0.07 100.01 4.39 124.17 

Feb-09 15.08 0.21 100.49 4.61 124.38 

Mar-09 14.99 0.22 103.33 5.14 125.13 

Apr-09 14.82 -0.31 101.35 5.17 126.36 

May-09 14.68 0.04 101.06 4.77 127.41 

Jun-09 14.52 0.11 100.22 4.39 128.82 

Jul-09 14.45 0.45 99.59 5.15 131.05 

Aug-09 14.3 0.56 99.71 5.61 132.72 

Sep-09 14.17 1.05 98.11 5.72 129.32 

Oct-09 14.09 0.19 97.3 5.51 133.03 

Nov-09 13.96 -0.03 95.49 5.54 132.39 

Dec-09 13.69 0.33 89.7 4.01 131.44 

Jan-10 13.75 0.84 88.67 4.36 130.69 

Feb-10 13.68 0.3 90.96 4.75 129.38 

Mar-10 13.54 -0.14 95.07 4.53 129.52 

Apr-10 13.42 0.15 95.57 4.47 131.16 

May-10 13.26 0.29 96.65 4.77 132.60 

Jun-10 13.17 0.97 96.08 3.89 135.27 

Jul-10 13.21 1.57 95.32 4.14 138.25 
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Aug-10 13.19 0.76 98.86 4.1 138.91 

Sep-10 13 0.44 95.4 3.95 130.36 

Oct-10 13.01 0.06 94.76 3.95 139.51 

Nov-10 12.96 0.6 95.45 3.99 138.59 

Dec-10 12.83 0.92 89.67 3.02 140.46 

Jan-11 12.75 0.89 91.97 3.28 140.42 

Feb-11 12.72 0.13 95.16 3.66 132.05 

Mar-11 12.32 -0.32 93.22 3.6 139.26 

Apr-11 12.3 -0.31 95.17 3.79 136.63 

May-11 12.24 0.12 94.88 3.76 139.71 

Jun-11 12.24 0.55 94.93 3.55 142.04 

Jul-11 12.55 0.67 94.18 3.75 145.86 

Aug-11 12.5 0.93 98.39 3.53 141.32 

Sep-11 12.39 0.27 94.97 3.5 143.53 

Oct-11 12.36 -0.12 95.24 3.11 147.86 

Nov-11 12.31 0.34 94.4 2.74 147.23 

Dec-11 12.16 0.57 88.94 2.52 148.93 

Jan-12 12.14 0.76 87.27 2.68 102.76 

Feb-12 12.02 0.05 90.49 2.82 105.63 

Mar-12 12.01 0.07 87.13 2.76 102.46 

Apr-12 11.86 0.21 95.39 2.85 103.38 

May-12 11.78 0.07 97.95 2.93 108.31 

Jun-12 11.79 0.62 98.59 2.88 109.79 

Jul-12 11.78 0.7 99.91 2.92 111.41 

Aug-12 11.73 0.95 101.03 2.78 100.78 

Sep-12 11.7 0.01 102.1 2.74 109.61 

Oct-12 11.68 0.16 100.84 2.58 118.17 
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Nov-12 11.61 0.07 101.19 2.5 114.13 

Dec-12 11.49 0.54 100 2.22 114.12 

Jan-13 11.49 1.03 100.63 2.49 113.91 

Feb-13 11.45 0.75 102.17 2.72 112.31 

Mar-13 11.44 0.63 102.62 2.75 112.58 

Apr-13 11.44 -0.1 103.08 2.85 114.12 

May-13 11.46 -0.03 102.08 2.92 115.78 

Jun-13 11.41 1.03 104.43 2.64 113.34 

Jul-13 11.66 3.29 104.83 2.75 115.28 

Aug-13 11.63 1.12 102.53 3.01 113.37 

Sep-13 11.8 -0.35 103.27 2.8 116.36 

Oct-13 11.93 0.09 103.03 2.96 118.05 

Nov-13 12.06 0.12 102.58 3.08 116.20 

Dec-13 12.12 0.55 100.32 2.62 117.36 

Jan-14 12.23 1.07 100.07 3.01 117.32 

Feb-14 12.33 0.26 102.03 3.53 116.60 

Mar-14 12.37 0.08 102.22 3.22 116.80 

Apr-14 12.38 -0.02 95.5 3.48 117.25 

May-14 12.63 0.16 99.43 4.02 120.16 

Jun-14 12.63 0.43 100.8 3.9 120.22 

Jul-14 12.7 0.93 99.89 4.31 117.05 

Aug-14 12.76 0.47 98.99 4.58 120.13 

Sep-14 12.78 0.27 99.71 4.67 127.74 

Oct-14 12.82 0.47 94.87 4.58 124.37 

Nov-14 12.84 1.5 94.62 4.86 121.73 

Dec-14 12.79 2.46 91.50 4.33 124.94 

Jan-15 12.76 -0.24 93.60 4.87 123.33 
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Feb-15 12.74 -0.36 93.94 5.10 119.67 

Mar-15 12.82 0.17 94.24 4.81 125.46 

Apr-15 12.75 0.36 94.18 4.62 127.11 

May-15 12.72 0.5 94.69 4.76 123.03 

Jun-15 12.7 0.54 96.52 4.73 126.26 

Jul-15 12.65 0.93 94.80 4.89 122.21 

Aug-15 12.63 0.39 95.15 4.86 127.01 

Sep-15 12.58 -0.05 94.91 4.73 130.31 

Oct-15 12.58 -0.08 94.66 4.74 132.07 

Nov-15 12.55 0.21 94.78 4.66 129.77 

Dec-15 12.46 0.96 92.14 4.34 126.84 

Jan-16 12.46 0.51 92.20 4.86 126.50 

Feb-16 12.4 -0.09 91.27 4.95 128.50 

Mar-16 12.28 0.19 91.76 4.89 128.67 

Apr-16 12.14 -0.45 91.67 4.89 127.28 

May-16 11.97 0.24 91.40 5.54 131.69 

Jun-16 11.82 0.66 92.06 5.05 136.30 

Jul-16 11.78 0.69 90.53 4.81 132.93 

Aug-16 11.73 -0.02 90.04 4.94 134.73 

Sep-16 11.61 0.22 89.18 4.31 130.37 

Oct-16 11.59 0.14 89.55 4.40 128.46 

Nov-16 11.52 0.47 86.27 3.97 132.15 

Dec-16 11.52 0.42 85.99 3.955 132.34 

*PDB diproksikan dengan Indeks Produksi Industri 
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3. Persamaan Logit 

 

Dependent Variable: IKPS   

Method: ML - Binary Logit (Quadratic hill climbing) 

Date: 04/04/17   Time: 18:03   

Sample: 2004M01 2016M12   

Included observations: 156   

Convergence achieved after 6 iterations  

Covariance matrix computed using second derivatives 
     
     Variable Coefficient Std. Error z-Statistic Prob.   
     
     C -17.08034 6.672099 -2.559964 0.0105 

FDR -0.070624 0.049212 -1.435105 0.1513 

BUNGA 1.342958 0.334107 4.019548 0.0001 

INFLASI 0.157570 0.290217 0.542939 0.5872 
     
     McFadden R-squared 0.317896     Mean dependent var 0.102564 

S.D. dependent var 0.304366     S.E. of regression 0.266678 

Akaike info criterion 0.502399     Sum squared resid 10.80977 

Schwarz criterion 0.580601     Log likelihood -35.18713 

Hannan-Quinn criter. 0.534161     Deviance 70.37426 

Restr. deviance 103.1724     Restr. log likelihood -51.58618 

LR statistic 32.79810     Avg. log likelihood -0.225559 

Prob(LR statistic) 0.000000    
     
     Obs with Dep=0 140      Total obs 156 

Obs with Dep=1 16    
     
     

 

4. Ods Ratio Model Logit 

Variable Coefficient Std. Error z-Statistic Prob. 
Ods Ratio 

C -17.08034 6.672099 -2.559964 0.0105 
3.8205E-06 

FDR -0.070624 0.049212 -1.435105 0.1513 
48.23% 

BUNGA 1.342958 0.334107 4.019548 0.0001 
79.29% 

INFLASI 0.157570 0.290217 0.542939 0.5872 
53.93% 

 

*ods ratio didapatkan dari nilai Koefisien = EXPONENSIAL 

 

 


