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LAMPIRAN 1 

RANDOM EFFECT 
 
Dependent Variable: Y   
Method: Panel EGLS (Cross-section random effects) 
Date: 08/18/17   Time: 06:57  
Sample: 2010 2015   
Periods included: 6   
Cross-sections included: 5   
Total panel (balanced) observations: 30  
Swamy and Arora estimator of component variances 

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 5.556319 0.356786 15.57324 0.0000 

X1 -0.207752 0.276850 -0.750412 0.4597 
X2 4.616824 1.826441 2.527771 0.0179 
X3 0.057970 0.020626 2.810500 0.0093 

     
      Effects Specification   
   S.D.   Rho   
     
     Cross-section random 0.484443 0.3636 

Idiosyncratic random 0.640968 0.6364 
     
      Weighted Statistics   
     
     R-squared 0.387087     Mean dependent var 3.112819 

Adjusted R-squared 0.316366     S.D. dependent var 0.822500 
S.E. of regression 0.680061     Sum squared resid 12.02456 
F-statistic 5.473452     Durbin-Watson stat 1.911007 
Prob(F-statistic) 0.004727    

     
      Unweighted Statistics   
     
     R-squared 0.375495     Mean dependent var 6.549795 

Sum squared resid 21.80708     Durbin-Watson stat 1.340198 
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LAMPIRAN 2  

CHOW TEST 
 
Redundant Fixed Effects Tests  
Equation: Untitled   
Test cross-section fixed effects  

     
     Effects Test Statistic   d.f.  Prob.  
     
     Cross-section F 7.027112 (4,22) 0.0008 

Cross-section Chi-square 24.694415 4 0.0001 
     
          

Cross-section fixed effects test equation: 
Dependent Variable: Y   
Method: Panel Least Squares  
Date: 08/18/17   Time: 04:11  
Sample: 2010 2015   
Periods included: 6   
Cross-sections included: 5   
Total panel (balanced) observations: 30  

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 5.274130 0.378426 13.93701 0.0000 

X1 -0.149914 0.367132 -0.408340 0.6864 
X2 7.458826 2.309540 3.229572 0.0033 
X3 0.056489 0.026866 2.102640 0.0453 

     
     R-squared 0.410447     Mean dependent var 6.549795 

Adjusted R-squared 0.342422     S.D. dependent var 1.097316 
S.E. of regression 0.889826     Akaike info criterion 2.727985 
Sum squared resid 20.58657     Schwarz criterion 2.914811 
Log likelihood -36.91978     Hannan-Quinn criter. 2.787752 
F-statistic 6.033742     Durbin-Watson stat 1.629640 
Prob(F-statistic) 0.002923    
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LAMPIRAN 3 

HAUSMAN TEST 
 
 
 
 
Correlated Random Effects - Hausman Test 
Equation: Untitled   
Test cross-section random effects  

     
     

Test Summary 
Chi-Sq. 
Statistic Chi-Sq. d.f. Prob.  

     
     Cross-section random 6.268208 3 0.0993 
     
          

Cross-section random effects test comparisons: 
     

Variable Fixed   Random  Var(Diff.)  Prob.  
     
     X1 -0.237602 -0.207752 0.002504 0.5508 

X2 3.557671 4.616824 0.216825 0.0229 
X3 0.059131 0.057970 0.000019 0.7888 

     
          

Cross-section random effects test equation: 
Dependent Variable: Y   
Method: Panel Least Squares  
Date: 08/18/17   Time: 04:41  
Sample: 2010 2015   
Periods included: 6   
Cross-sections included: 5   
Total panel (balanced) observations: 30  

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 5.657645 0.287168 19.70154 0.0000 

X1 -0.237602 0.281337 -0.844548 0.4075 
X2 3.557671 1.884864 1.887495 0.0724 
X3 0.059131 0.021076 2.805551 0.0103 

     
      Effects Specification   
     
     Cross-section fixed (dummy variables)  
     
     R-squared 0.741158     Mean dependent var 6.549795 

Adjusted R-squared 0.658799     S.D. dependent var 1.097316 
S.E. of regression 0.640968     Akaike info criterion 2.171505 
Sum squared resid 9.038485     Schwarz criterion 2.545157 
Log likelihood -24.57257     Hannan-Quinn criter. 2.291039 
F-statistic 8.999143     Durbin-Watson stat 2.049439 
Prob(F-statistic) 0.000031    
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LAMPIRAN 3 

NORMALITY TEST 
 

0

1

2

3

4
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6

7

-1.5 -1.0 -0.5 0.0 0.5 1.0 1.5 2.0 2.5

Series: Residuals

Sample 1 30

Observations 30

Mean      -2.59e-16

Median  -0.162260

Maximum  2.392002

Minimum -1.483183

Std. Dev.   0.842545

Skewness   0.692073

Kurtosis   3.719431

Jarque-Bera  3.041804

Probability  0.218515
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LAMPIRAN 4  

RAMSEY RESET TEST 

 
Ramsey RESET Test   
Equation: UNTITLED   
Specification: Y C X1 X2 X3  
Omitted Variables: Squares of fitted values 

     
      Value df Probability  

t-statistic  1.685443  25  0.1043  
F-statistic  2.840719 (1, 25)  0.1043  
Likelihood ratio  3.228715  1  0.0724  

     
     F-test summary:   

 Sum of Sq. df 
Mean 

Squares  

Test SSR  2.100544  1  2.100544  
Restricted SSR  20.58657  26  0.791791  
Unrestricted SSR  18.48602  25  0.739441  
Unrestricted SSR  18.48602  25  0.739441  

     
     LR test summary:   
 Value df   

Restricted LogL -36.91978  26   
Unrestricted LogL -35.30542  25   

     
          

Unrestricted Test Equation:  
Dependent Variable: Y   
Method: Least Squares   
Date: 08/17/17   Time: 17:03  
Sample: 1 30   
Included observations: 30  

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 16.81139 6.855001 2.452428 0.0215 

X1 -1.054960 0.643599 -1.639158 0.1137 
X2 51.85518 26.43544 1.961578 0.0610 
X3 0.369523 0.187534 1.970432 0.0600 

FITTED^2 -0.435399 0.258329 -1.685443 0.1043 
     
     R-squared 0.470602     Mean dependent var 6.549795 

Adjusted R-squared 0.385898     S.D. dependent var 1.097316 
S.E. of regression 0.859907     Akaike info criterion 2.687028 
Sum squared resid 18.48602     Schwarz criterion 2.920561 
Log likelihood -35.30542     Hannan-Quinn criter. 2.761737 
F-statistic 5.555864     Durbin-Watson stat 1.695317 
Prob(F-statistic) 0.002427    
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LAMPIRAN 5 

Heterokedasticity Test 

 
Heteroskedasticity Test: White  

     
     F-statistic 2.519779     Prob. F(9,20) 0.0409 

Obs*R-squared 15.94124     Prob. Chi-Square(9) 0.0681 
Scaled explained SS 16.28074     Prob. Chi-Square(9) 0.0612 

     
          

Test Equation:   
Dependent Variable: RESID^2  
Method: Least Squares   
Date: 08/17/17   Time: 16:57  
Sample: 1 30    
Included observations: 30   

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.620324 0.740187 0.838064 0.4119 

X1^2 2.352506 0.858666 2.739723 0.0126 
X1*X2 34.14639 13.41753 2.544909 0.0193 
X1*X3 -0.459226 0.123512 -3.718074 0.0014 

X1 -0.816609 1.393225 -0.586128 0.5643 
X2^2 44.09858 22.90414 1.925354 0.0685 

X2*X3 -0.857657 0.487589 -1.758976 0.0939 
X2 -14.38812 9.707206 -1.482210 0.1539 

X3^2 0.001515 0.005372 0.282032 0.7808 
X3 0.174088 0.106649 1.632345 0.1183 

     
     R-squared 0.531375     Mean dependent var 0.686219 

Adjusted R-squared 0.320493     S.D. dependent var 1.150968 
S.E. of regression 0.948768     Akaike info criterion 2.993897 
Sum squared resid 18.00323     Schwarz criterion 3.460963 
Log likelihood -34.90846     Hannan-Quinn criter. 3.143316 
F-statistic 2.519779     Durbin-Watson stat 1.635960 
Prob(F-statistic) 0.040883    
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LAMPIRAN 6 

MULTIKOLINERIATAS 
 
Variance Inflation Factors  
Date: 08/17/17   Time: 16:56 
Sample: 1 30   
Included observations: 30  

    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 
    
    C  0.143206  5.425916  NA 

X1  0.134786  1.484708  1.036188 
X2  5.333976  3.013839  1.047006 
X3  0.000722  3.973760  1.048207 
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LAMPIRAN 7 

Autokorelasi Test 

 
Breusch-Godfrey Serial Correlation LM Test: 

     
     F-statistic 0.469769     Prob. F(2,24) 0.6308 

Obs*R-squared 1.130179     Prob. Chi-Square(2) 0.5683 
     
          

Test Equation:   
Dependent Variable: RESID   
Method: Least Squares   
Date: 08/17/17   Time: 16:58  
Sample: 1 30    
Included observations: 30   
Presample missing value lagged residuals set to zero. 

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.042650 0.389635 0.109460 0.9137 

X1 -0.067829 0.382145 -0.177495 0.8606 
X2 -0.780882 2.560474 -0.304975 0.7630 
X3 0.005091 0.027994 0.181861 0.8572 

RESID(-1) 0.208948 0.216490 0.965160 0.3441 
RESID(-2) -0.002529 0.213216 -0.011860 0.9906 

     
     R-squared 0.037673     Mean dependent var -2.59E-16 

Adjusted R-squared -0.162812     S.D. dependent var 0.842545 
S.E. of regression 0.908548     Akaike info criterion 2.822918 
Sum squared resid 19.81102     Schwarz criterion 3.103157 
Log likelihood -36.34377     Hannan-Quinn criter. 2.912569 
F-statistic 0.187908     Durbin-Watson stat 1.939976 
Prob(F-statistic) 0.964343    
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