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LAMPIRAN
Lampiran 1. Uji Chow
Redundant Fixed Effects Tests

Equation: Untitled
Test cross-section fixed effects

Effects Test Statistic df. Prob.
Cross-section F 26.188597 (8,92) 0.0000
Cross-section Chi-square 128.197139 8 0.0000

Lampiran 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 209.355263 7 0.0000

** WARNING: estimated cross-section random effects variance is zero.
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Lampiran 3. Hasil Estimasi Fixed Effect Model

Dependent Variable: LOG_VEIJT

Method: Panel EGLS (Cross-section SUR)

Date: 07/29/23 Time: 01:39

Sample: 2010 2021

Periods included: 12

Cross-sections included: 9

Total panel (balanced) observations: 108

Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.
C 272.4362 10.49684 2595411 0.0000
LOG_PDBJT -1.612886 0.110977 -14.53351 0.0000
LOG_HEUT 1.113636 0.008723 127.6596 0.0000
LOG_NTRUT 1.201159 0.114184 10.51950 0.0000
LOG_JEUT 0.008332 0.002895 2877764 0.0050
LOG_POPJT -14.35037 0.599256  -23.94699 0.0000
CSPSJT -0.002359 0.000418  -5.643248 0.0000
CTBTJT 0.004080 0.000511 7.990231 0.0000
Effects Specification
Cross-section fixed (dummy variables)
Weighted Statistics
R-squared 0.998983 Mean dependentvar 57.57926
Adjusted R-squared 0.998817 S.D. dependentvar 131.6373
S.E. of regression 1.058207 Sum squared resid 103.0218
F-statistic 6023.978 Durbin-Watson stat 1.985195
Prob(F-statistic) 0.000000
Unweighted Statistics
R-squared 0.983571 Mean dependentvar 12.28542
Sum squared resid 9.105927 Durbin-Watson stat 0.628467

Lampiran 4. Uji Normalitas
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Sampie 2010 2021
Qzervations 108

Mean
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urtoss

largue Bera
Probabiiny

222015

0.00z203
2074398
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0585858
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Lampiran 5. Uji Multikolinearitas

"LOG_PDBJT LOG_HEUT LOG_NTRUT LOG_JEUT LOG_POPJT CSPSJT  CTBTJT

LOG_P..  1.000000 -0.205245 0.795358 0.205886 -0.664212 0.015099 0.036861
LOG_H... -0.205245 1.000000 -0.093851 0.129581 0.166741 -0.054743 0.118715
LOG_N... 0.795358 -0.093851 1.000000 0.319184 -0.297172 -0.255448 -0.097526
LOG_J..  0.205886 0.129581 0.319184 1.000000 -0.009632 -0.098623 -0.063423
LOG_P.. -0.664212 0.166741 -0.297172 -0.009632 1.000000 0.150820 -0.043134
CSPSJT  0.015099 -0.054743 -0.255448 -0.098623 0.150820 1.000000 0.613941
CTBTJT  0.036861 0.118715 -0.097526 -0.063423 -0.043134 0.613941 1.000000

Lampiran 6. Bukti Submit Jurnal
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