
 

            LAMPIRAN 

1.  Uji Chow 

Redundant Fixed Effects Tests   

Equation: Untitled   

Test cross-section fixed effects  
     
     

Effects Test Statistic   d.f.  Prob.  
     
     

Cross-section F 0.000000 (21,85) 1.0000 

Cross-section Chi-square 0.000000 21 0.0000 
     
     
     

 

2. 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 0.000000 3 1.0000 
     
     

* Cross-section test variance is invalid. Hausman statistic set to zero. 

** WARNING: estimated cross-section random effects variance is zero. 

     
 

3. Uji Multikolinearitas 

 

 PBV IC DKI KA 
     
     

PBV  1.000000 -0.209908  0.147763  0.695937 

IC -0.209908  1.000000 -0.466352  0.158438 

DKI  0.147763 -0.466352  1.000000 -0.102062 

KA  0.695937  0.158438 -0.102062  1.000000 
     

 

4. Uji Autokorelasi 

 
     
     

R-squared 0.595915     Mean dependent var 0.001227 

Adjusted R-squared 0.584479     S.D. dependent var 0.000176 

S.E. of regression 0.000113     Akaike info criterion -15.29648 

Sum squared resid 1.36E-06     Schwarz criterion -15.19828 

Log likelihood 845.3063     Hannan-Quinn criter. -15.25665 

F-statistic 52.10712     Durbin-Watson stat 1.731502 

Prob(F-statistic) 0.000000    
     
     



 

 

 

5. Uji Normalitas 

 

 

6. Uji Regresi Data Panel 

 
      
      

Variable Coefficient Std. Error t-Statistic Prob.    
      
      

C 0.007655 0.001766 4.335196 0.0000  

IC -0.001375 0.000338 -4.072139 0.0001  

DKI 3.24E-05 2.50E-05 1.299630 0.1965  

KA 0.000164 1.37E-05 11.99706 0.0000  
      
      

R-squared 0.595915     Mean dependent var 0.001227  

Adjusted R-squared 0.584479     S.D. dependent var 0.000176  

S.E. of regression 0.000113     Akaike info criterion -15.29648  

Sum squared resid 1.36E-06     Schwarz criterion -15.19828  

Log likelihood 845.3063     Hannan-Quinn criter. -15.25665  

F-statistic 52.10712     Durbin-Watson stat 1.731502  

Prob(F-statistic) 0.000000     
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Series: Standardized Residuals

Sample 2016 2020

Observations 110

Mean       2.53e-18

Median  -3.54e-05

Maximum  0.000176

Minimum -0.000140

Std. Dev.   0.000112

Skewness   0.380782

Kurtosis   1.820417

Jarque-Bera  9.035554

Probability  0.010913


