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LAMPIRAN 

LAMPIRAN 1  Hasil Uji Heteroskedastisitas 

 

 

LAMPIRAN 2 Hasil Uji Multikolinieritas 

 

 

 

 

 

 

 

 

Cameron & Trivedi's decomposition of IM-test

         Prob > chi2  =    0.7501

         chi2(14)     =     10.16

         against Ha: unrestricted heteroskedasticity

White's test for Ho: homoskedasticity

. imtest, white

    Mean VIF        1.91

                                    

       trade        1.25    0.797469

         ltk        1.26    0.791871

  regulation        2.56    0.390974

          cc        2.56    0.390336

                                    

    Variable         VIF       1/VIF  

. estat vif
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LAMPIRAN 3 Hasil Uji Common Effect 

 

 

LAMPIRAN 4 Hasil Uji Fixed Effect 

 

 

 

 

 

                                                                              

       _cons     11.07292   1.515661     7.31   0.000     8.016294    14.12954

       trade     .0037385    .001382     2.71   0.010     .0009515    .0065255

         ltk     .6627538   .0825351     8.03   0.000     .4963058    .8292017

          cc     .3941536    .232309     1.70   0.097    -.0743422    .8626495

  regulation     .4070571   .1681428     2.42   0.020     .0679648    .7461494

                                                                              

        lpma        Coef.   Std. Err.      t    P>|t|     [95% Conf. Interval]

                                                                              

       Total    30.4861183    47  .648640814           Root MSE      =   .4206

                                                       Adj R-squared =  0.7273

    Residual    7.60705138    43  .176908172           R-squared     =  0.7505

       Model    22.8790669     4  5.71976672           Prob > F      =  0.0000

                                                       F(  4,    43) =   32.33

      Source         SS       df       MS              Number of obs =      48

. reg lpma regulation cc ltk trade

F test that all u_i=0:     F(6, 37) =     3.16               Prob > F = 0.0132

                                                                              

         rho    .96547954   (fraction of variance due to u_i)

     sigma_e    .36861534

     sigma_u    1.9494256

                                                                              

       _cons    -31.72808   33.31427    -0.95   0.347    -99.22921    35.77305

       trade     .0204758   .0083541     2.45   0.019     .0035488    .0374029

         ltk     3.018161   1.923912     1.57   0.125    -.8800551    6.916378

          cc    -.3018343   .6357115    -0.47   0.638    -1.589908    .9862395

  regulation     .5153795    .568274     0.91   0.370    -.6360531    1.666812

                                                                              

        lpma        Coef.   Std. Err.      t    P>|t|     [95% Conf. Interval]

                                                                              

corr(u_i, Xb)  = -0.9761                        Prob > F           =    0.0061

                                                F(4,37)            =      4.27

       overall = 0.5918                                        max =         7

       between = 0.7415                                        avg =       6.9

R-sq:  within  = 0.3161                         Obs per group: min =         6

Group variable: negara                          Number of groups   =         7

Fixed-effects (within) regression               Number of obs      =        48
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LAMPIRAN 5 Hasil Uji Random Effect  

 

 

LAMPIRAN 6 Hasil Uji Chow 

 

 

LAMPIRAN 7 Hasil Uji Hausman 

 

                                                                              

         rho    .31101816   (fraction of variance due to u_i)

     sigma_e    .36861534

     sigma_u    .24766372

                                                                              

       _cons      9.59154   2.736063     3.51   0.000     4.228955    14.95413

       trade     .0050036   .0024964     2.00   0.045     .0001107    .0098964

         ltk     .7333072   .1504632     4.87   0.000     .4384048     1.02821

          cc     .0637312   .3700643     0.17   0.863    -.6615816    .7890439

  regulation      .583044    .273249     2.13   0.033     .0474858    1.118602

                                                                              

        lpma        Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

                                                                              

corr(u_i, X)   = 0 (assumed)                    Prob > chi2        =    0.0000

                                                Wald chi2(4)       =     43.61

       overall = 0.7352                                        max =         7

       between = 0.9127                                        avg =       6.9

R-sq:  within  = 0.2211                         Obs per group: min =         6

Group variable: negara                          Number of groups   =         7

Random-effects GLS regression                   Number of obs      =        48

F test that all u_i=0:     F(6, 37) =     3.16               Prob > F = 0.0132

                                                                              

                Prob>chi2 =      0.0596

                          =        9.06

                  chi2(4) = (b-B)'[(V_b-V_B)^(-1)](b-B)

    Test:  Ho:  difference in coefficients not systematic

            B = inconsistent under Ha, efficient under Ho; obtained from xtreg

                           b = consistent under Ho and Ha; obtained from xtreg

                                                                              

       trade      .0204758     .0050036        .0154723        .0079724

         ltk      3.018161     .7333072        2.284854         1.91802

          cc     -.3018343     .0637312       -.3655655         .516896

  regulation      .5153795      .583044       -.0676645        .4982674

                                                                              

                     fe           re         Difference          S.E.

                    (b)          (B)            (b-B)     sqrt(diag(V_b-V_B))

                      Coefficients     

. hausman fe re
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LAMPIRAN 8 Hasil Uji LM 

                          Prob > chibar2 =   0.3816

                             chibar2(01) =     0.09

        Test:   Var(u) = 0

                       u     .0613373       .2476637

                       e     .1358773       .3686153

                    lpma     .6486408       .8053824

                                                       

                                 Var     sd = sqrt(Var)

        Estimated results:

        lpma[negara,t] = Xb + u[negara] + e[negara,t]

Breusch and Pagan Lagrangian multiplier test for random effects
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