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● CEM (Common Effect Model) 
 

Dependent Variable: Y    

Method: Panel Least Squares   

Date: 01/03/23   Time: 22:21   

Sample: 2015 2021   

Periods included: 7   

Cross-sections included: 6   

Total panel (balanced) observations: 42  
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C -9.359186 4.470706 -2.093447 0.0430 

X1 -0.136157 0.034782 -3.914568 0.0004 

X2 1.147094 0.374348 3.064250 0.0040 

X3 0.622281 0.082221 7.568394 0.0000 
     

     

Root MSE 0.301183     R-squared 0.643586 

Mean dependent var 8.009286     Adjusted R-squared 0.615448 

S.D. dependent var 0.510606     S.E. of regression 0.316638 

Akaike info criterion 0.628280     Sum squared resid 3.809876 

Schwarz criterion 0.793773     Log likelihood -9.193885 

Hannan-Quinn criter. 0.688940     F-statistic 22.87256 

Durbin-Watson stat 0.536930     Prob(F-statistic) 0.000000 
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● Random 
 

Dependent Variable: Y   

Method: Panel EGLS (Cross-section random effects) 

Date: 01/03/23   Time: 22:25   

Sample: 2015 2021   

Periods included: 7   

Cross-sections included: 6   

Total panel (balanced) observations: 42  

Swamy and Arora estimator of component variances 
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C -8.430526 4.639813 -1.816997 0.0771 

X1 -0.119109 0.078289 -1.521402 0.1364 

X2 1.047591 0.575068 1.821682 0.0764 

X3 0.583792 0.209701 2.783931 0.0083 
     

     

 Effects Specification   

   S.D.   Rho   
     

     

Cross-section random 0.295947 0.6280 

Idiosyncratic random 0.227756 0.3720 
     

     

 Weighted Statistics   
     

     

Root MSE 0.216386     R-squared 0.282066 

Mean dependent var 2.236990     Adjusted R-squared 0.225387 

S.D. dependent var 0.258476     S.E. of regression 0.227490 

Sum squared resid 1.966567     F-statistic 4.976552 

Durbin-Watson stat 1.037787     Prob(F-statistic) 0.005206 
     

     

 Unweighted Statistics   
     

     

R-squared 0.639809     Mean dependent var 8.009286 

Sum squared resid 3.850255     Durbin-Watson stat 0.530063 
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● Fixed 
 

Dependent Variable: Y   

Method: Panel Least Squares   

Date: 01/03/23   Time: 22:26   

Sample: 2015 2021   

Periods included: 7   

Cross-sections included: 6   

Total panel (balanced) observations: 42  
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C 12.33266 15.73761 0.783643 0.4388 

X1 0.017007 0.166443 0.102179 0.9192 

X2 1.034909 1.100153 0.940695 0.3537 

X3 -1.344927 1.460848 -0.920648 0.3639 
     

     

 Effects Specification   
     

     

Cross-section fixed (dummy variables)  
     

     

Root MSE 0.201884     R-squared 0.839862 

Mean dependent var 8.009286     Adjusted R-squared 0.801040 

S.D. dependent var 0.510606     S.E. of regression 0.227756 

Akaike info criterion 0.066322     Sum squared resid 1.711796 

Schwarz criterion 0.438680     Log likelihood 7.607238 

Hannan-Quinn criter. 0.202806     F-statistic 21.63397 

Durbin-Watson stat 1.137735     Prob(F-statistic) 0.000000 
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Uji Chow (Fixed) 

Redundant Fixed Effects Tests   

Equation: Untitled   

Test cross-section fixed effects  
     

     

Effects Test Statistic   d.f.  Prob.  
     

     

Cross-section F 8.089356 (5,33) 0.0000 

Cross-section Chi-square 33.602246 5 0.0000 
     

     

     

Cross-section fixed effects test equation:s  

Dependent Variable: Y   

Method: Panel Least Squares   

Date: 01/03/23   Time: 22:45   

Sample: 2015 2021   

Periods included: 7   

Cross-sections included: 6   

Total panel (balanced) observations: 42  
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C -9.359186 4.470706 -2.093447 0.0430 

X1 -0.136157 0.034782 -3.914568 0.0004 

X2 1.147094 0.374348 3.064250 0.0040 

X3 0.622281 0.082221 7.568394 0.0000 
     

     

Root MSE 0.301183     R-squared 0.643586 

Mean dependent var 8.009286     Adjusted R-squared 0.615448 

S.D. dependent var 0.510606     S.E. of regression 0.316638 

Akaike info criterion 0.628280     Sum squared resid 3.809876 

Schwarz criterion 0.793773     Log likelihood -9.193885 

Hannan-Quinn criter. 0.688940     F-statistic 22.87256 

Durbin-Watson stat 0.536930     Prob(F-statistic) 0.000000 
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Uji Hausman (Random) 

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. 

     
Cross-section random effects test comparisons: 

     
Variable Fixed   Random  Var(Diff.)  Prob.  

     

     
X1 0.017007 -0.119109 0.021574 0.3541 
X2 1.034909 1.047591 0.879633 0.9892 
X3 -1.344927 0.583792 2.090104 0.1822 

     

     
     

Cross-section random effects test equation:  
Dependent Variable: Y   
Method: Panel Least Squares   
Date: 01/03/23   Time: 22:47   
Sample: 2015 2021   
Periods included: 7   
Cross-sections included: 6   
Total panel (balanced) observations: 42  

     

     
Variable Coefficient Std. Error t-Statistic Prob.   

     

     
C 12.33266 15.73761 0.783643 0.4388 
X1 0.017007 0.166443 0.102179 0.9192 
X2 1.034909 1.100153 0.940695 0.3537 
X3 -1.344927 1.460848 -0.920648 0.3639 

     

     
 Effects Specification   
     

     
Cross-section fixed (dummy variables)  

     

     
Root MSE 0.201884     R-squared 0.839862 
Mean dependent var 8.009286     Adjusted R-squared 0.801040 
S.D. dependent var 0.510606     S.E. of regression 0.227756 
Akaike info criterion 0.066322     Sum squared resid 1.711796 
Schwarz criterion 0.438680     Log likelihood 7.607238 
Hannan-Quinn criter. 0.202806     F-statistic 21.63397 
Durbin-Watson stat 1.137735     Prob(F-statistic) 0.000000 
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Uji Lagrange Multiplier (None) 

 

 

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  24.87669  3.089493  27.96618 

 (0.0000) (0.0788) (0.0000) 

    

Honda  4.987654 -1.757695  2.283926 

 (0.0000) (0.9606) (0.0112) 

    

King-Wu  4.987654 -1.757695  2.498589 

 (0.0000) (0.9606) (0.0062) 

    

Standardized Honda  7.369023 -1.425878  0.499472 

 (0.0000) (0.9230) (0.3087) 

    

Standardized King-Wu  7.369023 -1.425878  0.794979 

 (0.0000) (0.9230) (0.2133) 

    

Gourieroux, et al. -- --  24.87669 

   (0.0000) 
 

 

 

 

 

 

 

 

 



76 
 

 
 

Uji Asumsi Klasik 

 

● Multikolinearitas 

 

    

    

X1  1.000000  0.637138  0.193386 

X2  0.637138  1.000000  0.134811 

X3  0.193386  0.134811  1.000000 
    

 

● Normalitas 
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● Heteroskedastisitas 
 

Heteroskedasticity Test: Glejser  

Null hypothesis: Homoscedasticity  
     

     

F-statistic 3.811566     Prob. F(3,38) 0.0175 

Obs*R-squared 9.714984     Prob. Chi-Square(3) 0.0212 

Scaled explained SS 10.60960     Prob. Chi-Square(3) 0.0140 
     

     

     

Test Equation:    

Dependent Variable: ARESID   

Method: Least Squares   

Date: 01/22/23   Time: 22:19   

Sample: 1 42    

Included observations: 42   
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C 8.389223 2.595936 3.231676 0.0025 

SERIES03 0.041103 0.020196 2.035181 0.0489 

SERIES04 -0.731778 0.217367 -3.366562 0.0018 

SERIES05 -0.010636 0.047742 -0.222779 0.8249 
     

     

R-squared 0.231309     Mean dependent var 0.225663 

Adjusted R-squared 0.170623     S.D. dependent var 0.201886 

S.E. of regression 0.183858     Akaike info criterion -0.458918 

Sum squared resid 1.284537     Schwarz criterion -0.293426 

Log likelihood 13.63728     Hannan-Quinn criter. -0.398259 

F-statistic 3.811566     Durbin-Watson stat 1.099808 

Prob(F-statistic) 0.017543    
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Autokorelasi 
 

 

  

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 3.095078 Prob. F(2,36) 0.0575

Obs*R-squared 6.162256 Prob. Chi-Square(2) 0.0459

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 02/13/23 Time: 16:17

Sample: 2 43

Included observations: 42

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.

C -0.267428 4.250613 -0.062915 0.9502

X1 -0.002767 0.033034 -0.083758 0.9337

X2 0.035155 0.356132 0.098712 0.9219

X3 -0.004533 0.078362 -0.057846 0.9542

RESID(-1) 0.285734 0.164916 1.732605 0.0917

RESID(-2) 0.184422 0.167367 1.101905 0.2778

R-squared 0.146720 Mean dependent var -2.34E-15

Adjusted R-squared 0.028209 S.D. dependent var 0.304834
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Kabupaten y X1 X2 X3 

majene 

8,33 64,4 14,32 14,85 

8,1 64,8 14,44 14,91 

7,82 65,4 14,52 14,97 

8,04 66,01 14,6 15,03 

8,1 66,59 14,68 15,08 

8,18 66,91 14,81 15,07 

7,75 67,29 14,8 15,09 

polman 

8,91 60,87 14,32 15,79 

8,56 61,51 14,44 15,87 

8,99 62,35 14,52 15,93 

8,77 63,14 14,6 15,99 

8,83 63,74 14,68 16,05 

8,89 63,84 14,81 16,04 

8,94 64,23 14,8 16,06 

mamasa 

7,29 63,17 14,32 14,38 

7,4 63,51 14,44 14,45 

7,5 63,92 14,52 14,51 

7,8 64,66 14,6 14,56 

7,85 65,32 14,68 14,62 

8,08 66,02 14,81 14,61 

7,6 66,63 14,8 14,63 

mamuju 

8,47 65,09 14,32 15,68 

8,23 65,65 14,44 15,76 

8,02 66,32 14,52 15,83 

8,08 67,11 14,6 15,88 

8,18 67,72 14,68 15,93 

8,29 68,18 14,81 15,91 

8,65 68,37 14,8 15,94 

pasangkayu 

6,99 64,69 14,32 15,62 

7,49 65,17 14,44 15,63 

7,82 65,67 14,52 15,71 

8,07 66,6 14,6 15,76 

8,01 67,27 14,68 15,8 

8,06 67,79 14,81 15,78 

7,91 68,03 14,8 15,81 

mamuju 
tengah 

7,47 62,22 14,32 14,41 

7,49 62,89 14,44 14,46 

7,51 63,64 14,52 14,51 

7,48 64,43 14,6 14,57 

7,46 65,1 14,68 14,62 

7,51 65,71 14,81 14,61 

7,47 66,18 14,8 14,64 

 


