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LAMPIRAN 

1. Uji Analisis Deskriptif 

      
      
 X1 X2 X3 X4 Y 
      
      

 Mean  2.656286  16275.17  82.59837  0.578943  0.280457 

 Median  1.560000  16180.00  3.708000  0.562000  0.248000 

 Maximum  13.58000  18031.00  2746.000  0.791000  1.063000 

 Minimum  0.020000  14322.00  0.358000  0.420000  0.045000 

 Std. Dev.  3.674243  988.9657  463.4545  0.103481  0.169085 

 Skewness  1.968650 -0.150599  5.658817  0.271840  3.216324 

 Kurtosis  5.569914  2.602388  33.02475  2.111457  14.88163 

      

 Jarque-Bera  32.23907  0.362856  1501.463  1.582433  266.2217 

 Probability  0.000000  0.834078  0.000000  0.453293  0.000000 

      

 Sum  92.97000  569631.0  2890.943  20.26300  9.816000 
 Sum Sq.    
Dev.  459.0020  33253807  7302863.  0.364084  0.972055 

      

Observations  35  35  35  35  35 
      

 

2. CEM 

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.340038 0.609632 0.557775 0.5811 

X1 -0.015961 0.009902 -1.611899 0.1175 

X2 2.950305 5.265605 2.559699 0.0198 

X3 3.380605 6.145005 3.550926 0.0058 

X4 -0.853229 0.536166 -1.791352 0.0220 
     
     R-squared 0.158622     Mean dependent var 0.280457 

Adjusted R-squared 0.464438     S.D. dependent var 0.169085 

S.E. of regression 0.165113     Akaike info criterion -0.632814 

Sum squared resid 0.817866     Schwarz criterion -0.410621 

Log likelihood 16.07425     Hannan-Quinn criter. -0.556113 

F-statistic 4.413947     Durbin-Watson stat 1.901249 

Prob(F-statistic) 0.025337    
     
     

 

3. FEM 

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -0.066035 2.834856 -0.023294 0.9816 

X1 0.002757 0.030864 0.089323 0.9296 

X2 4.517205 0.000189 0.238845 0.0833 

X3 -1.672405 7.255105 -0.230075 0.1200 

X4 -0.678827 0.688391 -0.986106 0.0339 
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 Effects Specification   
     
     Cross-section fixed (dummy variables)  
     
     R-squared 0.265018     Mean dependent var 0.280457 

Adjusted R-squared -0.041225     S.D. dependent var 0.169085 

S.E. of regression 0.172535     Akaike info criterion -0.425151 

Sum squared resid 0.714443     Schwarz criterion 0.063672 

Log likelihood 18.44015     Hannan-Quinn criter. -0.256410 

F-statistic 0.865384     Durbin-Watson stat 2.115391 

Prob(F-statistic) 0.575698    
     
     

 

4. REM 

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.340038 0.637039 0.533778 0.5974 

X1 -0.015961 0.010347 -1.542552 0.0334 

X2 2.957105 5.505605 0.535620 0.0162 

X3 -3.380205 6.414305 -0.527224 0.0319 

X4 -0.853229 0.560270 -1.522889 0.1383 
     
      Effects Specification   

   S.D.   Rho   
     
     Cross-section random 0.000000 0.0000 

Idiosyncratic random 0.172535 1.0000 
     
      Weighted Statistics   
     
     R-squared 0.158622     Mean dependent var 0.280457 

Adjusted R-squared 0.046438     S.D. dependent var 0.169085 

S.E. of regression 0.165113     Sum squared resid 0.817866 

F-statistic 1.413947     Durbin-Watson stat 1.901249 

Prob(F-statistic) 0.253337    
     
     

 

5. Uji Chow 

Redundant Fixed Effects Tests   

Equation: Untitled   

Test cross-section fixed effects  
     
     

Effects Test Statistic   d.f.  Prob.  
     
     

Cross-section F 0.579038 (6,24) 0.7433 

Cross-section Chi-square 4.731809 6 0.5786 
     
     

 

6. Uji Lagrange multiplier 

Lagrange multiplier (LM) test for panel data 

Date: 02/13/23   Time: 11:02  

Sample: 2017 2021   
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Total panel observations: 35  

Probability in ()   
    
    Null (no rand. effect) Cross-section Period Both 

Alternative One-sided One-sided  
    
    Breusch-Pagan  0.997156  0.097788  1.094945 

 (0.3180) (0.7545) (0.2954) 

Honda -0.998577  0.312712 -0.484980 

 (0.8410) (0.3772) (0.6862) 

King-Wu -0.998577  0.312712 -0.389330 

 (0.8410) (0.3772) (0.6515) 

GHM -- --  0.097788 

 -- -- (0.6153) 
    
    

     
 

7. Uji Multikolinearitas 

 X1 X2 X3 X4 
     
     X1  1.000000  0.073728 -0.078089 -0.351976 

X2  0.073728  1.000000 -0.013913  0.756175 

X3 -0.078089 -0.013913  1.000000  0.045004 

X4 -0.351976  0.756175  0.045004  1.000000 

 

8. Uji Heteroskedastisitas 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 
     
     F-statistic 2.629327     Prob. F(4,30) 0.0639 

Obs*R-squared 9.085149     Prob. Chi-Square(4) 0.0690 

Scaled explained SS 34.86232     Prob. Chi-Square(4) 0.0000 
     
     

 

 

9. Uji Koefisien Determinasi (R2 ) 

     
     R-squared 0.158622     Mean dependent var 0.280457 

Adjusted R-squared 0.464438     S.D. dependent var 0.169085 

S.E. of regression 0.165113     Akaike info criterion -0.632814 

Sum squared resid 0.817866     Schwarz criterion -0.410621 

Log likelihood 16.07425     Hannan-Quinn criter. -0.556113 

F-statistic 4.413947     Durbin-Watson stat 1.901249 

Prob(F-statistic) 0.025337    
     
     

 

10. Uji t 

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.340038 0.609632 0.557775 0.5811 

X1 -0.015961 0.009902 -1.611899 0.1175 
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X2 2.950305 5.265605 2.559699 0.0198 

X3 3.380605 6.145005 3.550926 0.0058 

X4 -0.853229 0.536166 -1.791352 0.0220 
     
     

 

11. Uji F 

     
     R-squared 0.158622     Mean dependent var 0.280457 

Adjusted R-squared 0.464438     S.D. dependent var 0.169085 

S.E. of regression 0.165113     Akaike info criterion -0.632814 

Sum squared resid 0.817866     Schwarz criterion -0.410621 

Log likelihood 16.07425     Hannan-Quinn criter. -0.556113 

F-statistic 4.413947     Durbin-Watson stat 1.901249 

Prob(F-statistic) 0.025337    
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