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 Common Effect Model 

 

 Fixed Effect Model 

 

  

Dependent Variable: Y

Method: Panel Least Squares

Date: 01/08/25   Time: 23:13

Sample: 2018 2023

Periods included: 6

Cross-sections included: 8

Total panel (balanced) observations: 48

Variable Coefficient Std. Error t-Statistic Prob.  

C 8.535892 0.720330 11.84998 0.0000

X1 -0.599061 0.303225 -1.975633 0.0546

X2 -0.203581 0.286387 -0.710860 0.4810

X3 -2.317510 0.909308 -2.548652 0.0145

X4 -1.180834 0.597137 -1.977495 0.0544

R-squared 0.253834     Mean dependent var 6.985013

Adjusted R-squared 0.184424     S.D. dependent var 1.437064

S.E. of regression 1.297802     Akaike info criterion 3.457553

Sum squared resid 72.42442     Schwarz criterion 3.652470

Log likelihood -77.98127     Hannan-Quinn criter. 3.531212

F-statistic 3.656991     Durbin-Watson stat 0.332083

Prob(F-statistic) 0.011913

Dependent Variable: Y

Method: Panel Least Squares

Date: 01/08/25   Time: 23:15

Sample: 2018 2023

Periods included: 6

Cross-sections included: 8

Total panel (balanced) observations: 48

Variable Coefficient Std. Error t-Statistic Prob.  

C 8.493622 0.765861 11.09029 0.0000

X4 -1.228252 0.689328 -1.781813 0.0828

X3 -2.340834 0.952676 -2.457114 0.0187

X2 -0.182595 0.304136 -0.600371 0.5518

X1 -0.579307 0.323598 -1.790206 0.0814

Effects Specification

Period fixed (dummy variables)

R-squared 0.285893     Mean dependent var 6.985013

Adjusted R-squared 0.116762     S.D. dependent var 1.437064

S.E. of regression 1.350563     Akaike info criterion 3.621972

Sum squared resid 69.31276     Schwarz criterion 4.011805

Log likelihood -76.92732     Hannan-Quinn criter. 3.769290

F-statistic 1.690367     Durbin-Watson stat 0.268894

Prob(F-statistic) 0.125386
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 Random Effect Model 

 

 UJI CHOW 

 

 UJI HAUSMAN 

 

  

Dependent Variable: Y

Method: Panel EGLS (Period random effects)

Date: 01/08/25   Time: 23:32

Sample: 2018 2023

Periods included: 6

Cross-sections included: 8

Total panel (balanced) observations: 48

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.  

C 8.535892 0.749614 11.38705 0.0000

X4 -1.180834 0.621413 -1.900241 0.0641

X3 -2.317510 0.946275 -2.449086 0.0185

X2 -0.203581 0.298030 -0.683090 0.4982

X1 -0.599061 0.315552 -1.898453 0.0644

Effects Specification

S.D.  Rho  

Period random 0.000000 0.0000

Idiosyncratic random 1.350563 1.0000

Weighted Statistics

R-squared 0.253834     Mean dependent var 6.985013

Adjusted R-squared 0.184424     S.D. dependent var 1.437064

S.E. of regression 1.297802     Sum squared resid 72.42442

F-statistic 3.656991     Durbin-Watson stat 0.332083

Prob(F-statistic) 0.011913

Unweighted Statistics

R-squared 0.253834     Mean dependent var 6.985013

Sum squared resid 72.42442     Durbin-Watson stat 0.332083

Redundant Fixed Effects Tests

Equation: Untitled

Test period fixed effects

Effects Test Statistic  d.f. Prob. 

Period F 0.341187 (5,38) 0.8847

Period Chi-square 2.107896 5 0.8340

Correlated Random Effects - Hausman Test

Equation: Untitled

Test period random effects

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

Period random 1.315558 4 0.8587
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 UJI LM 

 

 UJI ASUMSI KLASIK 

a. UJI NORMALITAS 

 

b. UJI MULTIKOLINEARITAS 

 

c. UJI HETEROSKEDASTISITAS  

 

Lagrange Multiplier Tests for Random Effects

Null hypotheses: No effects

Alternative hypotheses: Two-sided (Breusch-Pagan) and one-sided

        (all others) alternatives

Test Hypothesis

Cross-section Time Both

Breusch-Pagan  44.76407  1.487000  46.25107

(0.0000) (0.2227) (0.0000)

Honda  6.690596 -1.219426  3.868701

(0.0000) (0.8887) (0.0001)

King-Wu  6.690596 -1.219426  3.387409

(0.0000) (0.8887) (0.0004)

Standardized Honda  9.594166 -1.055263  2.126813

(0.0000) (0.8543) (0.0167)

Standardized King-Wu  9.594166 -1.055263  1.502087

(0.0000) (0.8543) (0.0665)

Gourieroux, et al. -- --  44.76407

(0.0000)

0

1

2

3

4

5

6

-3 -2 -1 0 1 2

Series: Standardized Residuals

Sample 2018 2023

Observations 48

Mean      -2.54e-15

Median   0.084781

Maximum  2.171962

Minimum -3.170489

Std. Dev.   1.241348

Skewness  -0.387088

Kurtosis   2.450068

Jarque-Bera  1.803546

Probability  0.405850


X1 X2 X3 X4

1 -0.1979450... -0.3343543... 0.08364788...

-0.1979450... 1 -0.0590195... 0.30857130...

-0.3343543... -0.0590195... 1 0.02922023...

0.08364788... 0.30857130... 0.02922023... 1

Heteroskedasticity Test: White

Null hypothesis: Homoskedasticity

F-statistic 0.689337     Prob. F(14,33) 0.7681

Obs*R-squared 10.86111     Prob. Chi-Square(14) 0.6969

Scaled explained SS 6.632849     Prob. Chi-Square(14) 0.9479
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d. UJI AUTOKORELASI 

 

 UJI HIPOTESIS 

 Uji T 

 

 UJI F 

 

Heteroskedasticity Test: White

Null hypothesis: Homoskedasticity

F-statistic 0.689337     Prob. F(14,33) 0.7681

Obs*R-squared 10.86111     Prob. Chi-Square(14) 0.6969

Scaled explained SS 6.632849     Prob. Chi-Square(14) 0.9479

Dependent Variable: Y

Method: Panel EGLS (Period random effects)

Date: 01/08/25   Time: 23:32

Sample: 2018 2023

Periods included: 6

Cross-sections included: 8

Total panel (balanced) observations: 48

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.  

C 8.535892 0.749614 11.38705 0.0000

X4 -1.180834 0.621413 -1.900241 0.0641

X3 -2.317510 0.946275 -2.449086 0.0185

X2 -0.203581 0.298030 -0.683090 0.4982

X1 -0.599061 0.315552 -1.898453 0.0644

Effects Specification

S.D.  Rho  

Period random 0.000000 0.0000

Idiosyncratic random 1.350563 1.0000

Weighted Statistics

R-squared 0.253834     Mean dependent var 6.985013

Adjusted R-squared 0.184424     S.D. dependent var 1.437064

S.E. of regression 1.297802     Sum squared resid 72.42442

F-statistic 3.656991     Durbin-Watson stat 0.332083

Prob(F-statistic) 0.011913

Unweighted Statistics

R-squared 0.253834     Mean dependent var 6.985013

Sum squared resid 72.42442     Durbin-Watson stat 0.332083

Dependent Variable: Y

Method: Panel EGLS (Period random effects)

Date: 01/08/25   Time: 23:32

Sample: 2018 2023

Periods included: 6

Cross-sections included: 8

Total panel (balanced) observations: 48

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.  

C 8.535892 0.749614 11.38705 0.0000

X4 -1.180834 0.621413 -1.900241 0.0641

X3 -2.317510 0.946275 -2.449086 0.0185

X2 -0.203581 0.298030 -0.683090 0.4982

X1 -0.599061 0.315552 -1.898453 0.0644

Effects Specification

S.D.  Rho  

Period random 0.000000 0.0000

Idiosyncratic random 1.350563 1.0000

Weighted Statistics

R-squared 0.253834     Mean dependent var 6.985013

Adjusted R-squared 0.184424     S.D. dependent var 1.437064

S.E. of regression 1.297802     Sum squared resid 72.42442

F-statistic 3.656991     Durbin-Watson stat 0.332083

Prob(F-statistic) 0.011913

Unweighted Statistics

R-squared 0.253834     Mean dependent var 6.985013

Sum squared resid 72.42442     Durbin-Watson stat 0.332083
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 UJI DETERMINASI (R squred/ Adjusted R2) 

 

 

 

  

Dependent Variable: Y

Method: Panel EGLS (Period random effects)

Date: 01/08/25   Time: 23:32

Sample: 2018 2023

Periods included: 6

Cross-sections included: 8

Total panel (balanced) observations: 48

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.  

C 8.535892 0.749614 11.38705 0.0000

X4 -1.180834 0.621413 -1.900241 0.0641

X3 -2.317510 0.946275 -2.449086 0.0185

X2 -0.203581 0.298030 -0.683090 0.4982

X1 -0.599061 0.315552 -1.898453 0.0644

Effects Specification

S.D.  Rho  

Period random 0.000000 0.0000

Idiosyncratic random 1.350563 1.0000

Weighted Statistics

R-squared 0.253834     Mean dependent var 6.985013

Adjusted R-squared 0.184424     S.D. dependent var 1.437064

S.E. of regression 1.297802     Sum squared resid 72.42442

F-statistic 3.656991     Durbin-Watson stat 0.332083

Prob(F-statistic) 0.011913

Unweighted Statistics

R-squared 0.253834     Mean dependent var 6.985013

Sum squared resid 72.42442     Durbin-Watson stat 0.332083
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TABEL DISTRIBUSI T 
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TABEL DISTRIBUSI F 
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TABEL DURBIN WATSON

 


