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Tabel 4.4 

Analisis Statistik Deskriptif Masing-Masing Variabel 

(Desciptive Statistics) 

 
ROA CR DAR 

 Mean  0.039086  5.929552  0.205075 

 Median  0.047468  4.649397  0.132193 

 Maximum  0.077263  17.05810  0.654229 

 Minimum -0.123049  1.069743  0.037067 

 Std. Dev.  0.036301  4.512273  0.173336 

 Skewness -2.805117  1.127775  0.934464 

 Kurtosis  13.52581  3.088203  2.744683 

    

 Jarque-Bera  189.6898  6.793718  4.744101 

 Probability  0.000000  0.033478  0.093289 

    

 Sum  1.250740  189.7457  6.562406 

 Sum Sq. Dev.  0.040851  631.1790  0.931408 

    

 Observations  32  32  32 

(Sumber: Hasil Output Regresi Data Panel Eviews 10) 
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Gambar 4.1 

Hasil Estimasi Uji Normalitas 

 
(Sumber: Hasil Output Regresi Data Panel Eviews 10) 

 

Tabel 4.5 

Hasil Pengolahan Eviews: Durbin Watson Test 
R-squared 0.434530     Mean dependent var 0.039086 

Adjusted R-squared 0.395532     S.D. dependent var 0.036301 

S.E. of regression 0.028223     Akaike info criterion -4.208279 

Sum squared resid 0.023100     Schwarz criterion -4.070867 

Log likelihood 70.33247     Hannan-Quinn criter. -4.162731 

F-statistic 11.14239     Durbin-Watson stat 1.612781 

Prob(F-statistic) 0.000257    

(Sumber: Hasil Output Regresi Data Panel Eviews 10) 

 

 

 

Gambar 4.2 

Daerah Durbin-Watson (DW) 
 

 

(+)  dL dU Autokorelasi  4 – dU        4 - dL         (–)   

 

0        1,3093 1,5736      1,628   2,4264   2,6907          4 
 

 

(Sumber: Penelitian yang diolah) 

 

 

 

 



 

 

 

 

Tabel 4.6 

Hasil Estimasi Multikolinearitas 

(Correlation) 
 CR DAR 

   
   CR  1.000000 -0.466186 

DAR -0.466186  1.000000 

(Sumber: Hasil Output Regresi Data Panel Eviews 10) 
 

 

 

 

Tabel 4.7 

Hasil Estimasi Heterokedastisitas : Uji Glejser 
Heteroskedasticity Test: Glejser  

     
     F-statistic 2.650878 Prob. F(2,29) 0.0876 

Obs*R-squared 4.945991 Prob. Chi-Square(2) 0.0843 

Scaled explained SS 6.183384 Prob. Chi-Square(2) 0.0454 

 

(Sumber: Hasil Output Regresi Data Panel Eviews 10) 
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Tabel 4.8 

Hasil Regresi Pooling 
Dependent Variable: ROA   

Method: Panel Least Squares   

Date: 03/27/22   Time: 22:09   

Sample: 2017 2020   

Periods included: 4   

Cross-sections included: 8   

Total panel (balanced) observations: 32  

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 0.064541 0.013234 4.877026 0.0000 

CR 0.000334 0.001270 0.263047 0.7944 

DAR -0.133784 0.033056 -4.047201 0.0004 

     
     R-squared 0.434530     Mean dependent var 0.039086 

Adjusted R-squared 0.395532     S.D. dependent var 0.036301 

S.E. of regression 0.028223     Akaike info criterion -4.208279 

Sum squared resid 0.023100     Schwarz criterion -4.070867 

Log likelihood 70.33247     Hannan-Quinn criter. -4.162731 

F-statistic 11.14239     Durbin-Watson stat 0.909516 

Prob(F-statistic) 0.000257    

(Sumber: Hasil Output Regresi Data Panel Eviews 10) 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



Tabel 4.9 

Hasil Fixed Effect Model 
Dependent Variable: ROA   

Method: Panel Least Squares   

Date: 03/27/22   Time: 22:09   

Sample: 2017 2020   

Periods included: 4   

Cross-sections included: 8   

Total panel (balanced) observations: 32  

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 0.157921 0.026882 5.874640 0.0000 

CR -0.005569 0.001810 -3.076156 0.0055 

DAR -0.418463 0.093639 -4.468888 0.0002 

     
      Effects Specification   

     
     Cross-section fixed (dummy variables)  

     
     R-squared 0.770904     Mean dependent var 0.039086 

Adjusted R-squared 0.677183     S.D. dependent var 0.036301 

S.E. of regression 0.020625     Akaike info criterion -4.674294 

Sum squared resid 0.009359     Schwarz criterion -4.216252 

Log likelihood 84.78871     Hannan-Quinn criter. -4.522466 

F-statistic 8.225500     Durbin-Watson stat 1.234036 

Prob(F-statistic) 0.000029    

     
(Sumber: Hasil Output Regresi Data Panel Eviews 10 

 

 

 

 

 

 

 

 



 
Tabel 4.10 

Hasil  Random Effect Model 
Dependent Variable: ROA   

Method: Panel EGLS (Cross-section random effects) 

Date: 03/27/22   Time: 22:10   

Sample: 2017 2020   

Periods included: 4   

Cross-sections included: 8   

Total panel (balanced) observations: 32  

Swamy and Arora estimator of component variances 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 0.084326 0.015267 5.523251 0.0000 

CR -0.001490 0.001303 -1.143129 0.2623 

DAR -0.177523 0.040612 -4.371148 0.0001 

     
      Effects Specification   

   S.D.   Rho   

     
     Cross-section random 0.015692 0.3666 

Idiosyncratic random 0.020625 0.6334 

     
      Weighted Statistics   

     
     R-squared 0.342932     Mean dependent var 0.021466 

Adjusted R-squared 0.297617     S.D. dependent var 0.028376 

S.E. of regression 0.023781     Sum squared resid 0.016401 

F-statistic 7.567732     Durbin-Watson stat 1.058927 

Prob(F-statistic) 0.002266    

     
      Unweighted Statistics   

     
     R-squared 0.383658     Mean dependent var 0.039086 

Sum squared resid 0.025178     Durbin-Watson stat 0.689782 

(Sumber: Hasil Output Regresi Data Panel Eviews 10) 

 

 

Tabel 4.11 

Hasil Uji Hausman 
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 11.554236 2 0.0031 

     
(Sumber: Hasil Output Regresi Data Panel Eviews 10) 



 

 

Tabel 4.12 

Hasil Uji Breusch Pagan 
Lagrange multiplier (LM) test for panel data 

Date: 03/27/22   Time: 22:03  

Sample: 2017 2020   

Total panel observations: 32  

Probability in ()   

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

Alternative One-sided One-sided  

    
    Breusch-Pagan  0.986490  0.089935  1.076426 

 (0.3206) (0.7643) (0.2995) 

(Sumber: Hasil Output Regresi Data Panel Eviews 10) 
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Tabel 4.14 

Hasil Uji Parsial 
Dependent Variable: ROA   

Method: Panel Least Squares   

Date: 03/27/22   Time: 22:09   

Sample: 2017 2020   

Periods included: 4   

Cross-sections included: 8   

Total panel (balanced) observations: 32  

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 0.157921 0.026882 5.874640 0.0000 

CR -0.005569 0.001810 -3.076156 0.0055 

DAR -0.418463 0.093639 -4.468888 0.0002 

     
(Sumber: Hasil Output Regresi Data Panel Eviews 10) 

 
Tabel 4.15 

Hasil Uji Simultan (Uji F) & Uji Koefisien Determinasi (R2) 
R-squared 0.770904     Mean dependent var 0.039086 

Adjusted R-squared 0.677183     S.D. dependent var 0.036301 

S.E. of regression 0.020625     Akaike info criterion -4.674294 

Sum squared resid 0.009359     Schwarz criterion -4.216252 

Log likelihood 84.78871     Hannan-Quinn criter. -4.522466 

F-statistic 8.225500     Durbin-Watson stat 1.234036 

Prob(F-statistic) 0.000029    

(Sumber: Hasil Output Regresi Data Panel Eviews 10) 
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