LAMPIRAN

Statistika Deskriptif

ETR ROA DER UKURAN Cl
Mean 0.198151 0.179211 0.481054 16.88174 0.277743
Median 0.246791 0.206810 0.485764 16.86795 0.278670
Maximum 0.259345 0.222482 0.593298 17.19178 0.326878
Minimum 0.005578 0.100094 0.416615 16.66767 0.230354
Std. Dev. 0.098032 0.046411 0.064757 0.176032 0.031056
Skewness -1.443507 -0.769081 0.699700 0.720854 0.082275
Kurtosis 3.169478 2.008993 2.246435 2.478895 2.434571
Jarque-Bera 17.42410 6.975079 5.262881 4.895982 0.722472
Probability 0.000165 0.030576 0.071975 0.086467 0.696815
Sum 9.907534 8.960551 24.05268 844.0870 13.88713
Sum Sq. Dev. 0.470908 0.105543 0.205483 1.518371 0.047258
Observations 50 50 50 50 50
Uji Chow
Redundant Fixed Effects Tests
Equation: Untitled
Test cross-section fixed effects
Effects Test Statistic d.f. Prob.
Cross-section F 0.000001 (9,36) 1.0000
Cross-section Chi-square 0.000011 9 1.0000
Uji Hausman
Correlated Random Effects - Hausman Test
Equation: Untitled
Test cross-section random effects

Chi-Sqg.

Test Summary Statistic ~ Chi-Sq. d.f. Prob.
Cross-section random 0.000000 4 1.0000

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

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



Uji Normalitas

12
Series: Standardized Residuals
Sample 2017 2021
104 Observations 50
8 Mean -3.11e-15
Median 2.11e-12
6. Maximum 5.05e-12
Minimum -8.96e-12
Std. Dev. 5.28e-12
4 Skewness -0.716804
Kurtosis 2.018362
2 Jarque-Bera  6.289264
Probability 0.043083
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Uji Multikolinearitas
ETR ROA DER UKURAN Cl
ETR 1.000000 -0.385098 -0.918336 0.176221 0.031468
ROA -0.385098 1.000000 0.679114 0.670678 -0.859359
DER -0.918336 0.679114 1.000000 0.065537 -0.305157
UKURAN 0.176221 0.670678 0.065537 1.000000 -0.952359
Cl 0.031468 -0.859359 -0.305157 -0.952359 1.000000
Uji Autokorelasi
Mean dependent var 0.198151
S.D. dependent var 0.098032
Akaike info criterion -48.91744
Schwarz criterion -48.72624
Hannan-Quinn criter. -48.84463

Durbin-Watson stat

3.051274




Regresi Data Panel

Dependent Variable: ETR

Method: Panel Least Squares

Date: 12/07/22 Time: 11:33

Sample: 2017 2021

Periods included: 5

Cross-sections included: 10

Total panel (balanced) observations: 50

Variable Coefficient Std. Error t-Statistic Prob.
C -21.55028 9.18E-10 -2.35E+10 0.0000
ROA 4.520078 1.30E-10 3.49E+10 0.0000
DER -2.243541 2.53E-11 -8.87E+10 0.0000
UKURAN 1.130200 4.69E-11 2.41E+10 0.0000
Cl 10.57776 4.01E-10 2.64E+10 0.0000
R-squared 1.000000 Mean dependent var 0.198151
Adjusted R-squared 1.000000 S.D. dependent var 0.098032
S.E. of regression 5.51E-12 Akaike info criterion -48.91744
Sum squared resid 1.36E-21 Schwarz criterion -48.72624
Log likelihood 1227.936 Hannan-Quinn criter. -48.84463
F-statistic 3.88E+21 Durbin-Watson stat 3.051274

Prob(F-statistic) 0.000000




