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Lampiran 1

Statistik deskriptif

X1 X2 X3 Z Y

Mean 2.867026 79.50918 10.50655 6.682672 8.051681
Median 1.645000 80.82500 9.915000 0.000000 7.320000
Maximum 25.52000 96.51000 31.40000 30.83000 29.86000
Minimum 0.190000 57.64000 2.300000 0.000000 -16.36000
Std. Dev. 3.335748 7.069612 4.247977 10.12566 4.946728

Uji Model Penelitian

Uji Langrange Multiplier (LM)

Persamaan Tahap 1

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 3.309377 281.8599 285.1693
(0.0689) (0.0000) (0.0000)

Honda 1.819169 16.78868 13.15774
(0.0344) (0.0000) (0.0000)

King-Wu 1.819169 16.78868 15.82981
(0.0344) (0.0000) (0.0000)

Standardized Honda 2.132587 19.45069 10.29778
(0.0165) (0.0000)

(0.0000)

Standardized King-Wu 2.132587 19.45069 14.36761
(0.0165) (0.0000) (0.0000)

Gourierioux, et al.* -- -- 285.1693
(< 0.01)

*Mixed chi-square asymptotic critical values:
1% 7.289
5% 4.321

10% 2.952



Persamaan Tahap 2

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 2.507156 289.4255 291.9327
(0.1133) (0.0000) (0.0000)

Honda 1.583400 17.01251 13.14929
(0.0567) (0.0000) (0.0000)

King-Wu 1.583400 17.01251 15.92457
(0.0567) (0.0000) (0.0000)

Standardized Honda 2.086613 19.72793 10.52006
(0.0185) (0.0000)

(0.0000)

Standardized King-Wu 2.086613 19.72793 14.61046
(0.0185) (0.0000) (0.0000)

Gourierioux, et al.* -- -- 291.9327
(< 0.01)

*Mixed chi-square asymptotic critical values:
1% 7.289
5% 4.321

10% 2.952

Persamaan Tahap 3

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 2.880116 298.0801 300.9602
(0.0897) (0.0000) (0.0000)

Honda 1.697091 17.26500 13.40822
(0.0448) (0.0000) (0.0000)

King-Wu 1.697091 17.26500 16.20124
(0.0448) (0.0000) (0.0000)

Standardized Honda 2.039511 19.25935 10.42358



(0.0207) (0.0000)
(0.0000)

Standardized King-Wu 2.039511 19.25935 14.38155
(0.0207) (0.0000) (0.0000)

Gourierioux, et al.* -- -- 300.9602
(< 0.01)

*Mixed chi-square asymptotic critical values:
1% 7.289
5% 4.321

10% 2.952

Persamaan Tahap 4

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 3.309377 281.8599 285.1693
(0.0689) (0.0000) (0.0000)

Honda 1.819169 16.78868 13.15774
(0.0344) (0.0000) (0.0000)

King-Wu 1.819169 16.78868 15.82981
(0.0344) (0.0000) (0.0000)

Standardized Honda 2.132587 19.45069 10.29778
(0.0165) (0.0000)

(0.0000)

Standardized King-Wu 2.132587 19.45069 14.36761
(0.0165) (0.0000) (0.0000)

Gourierioux, et al.* -- -- 285.1693
(< 0.01)

*Mixed chi-square asymptotic critical values:
1% 7.289
5% 4.321

10% 2.952



Lampiran 2

Uji Pelanggaran Asumsi Klasik

Persamaan Tahap 1
Uji Multikolinearitas

X1 X2 X3

X1 1.000000 -0.127164 -0.084283
X2 -0.127164 1.000000 0.450921
X3 -0.084283 0.450921 1.000000

Uji Heteroskedastisitas

Dependent Variable: RESABS
Method: Panel Least Squares
Date: 01/20/19   Time: 21:10
Sample: 2010 2017
Periods included: 8
Cross-sections included: 29
Total panel (balanced) observations: 232
Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.

C 23.94752 7.485669 3.199116 0.0016
X1 -0.187578 0.165840 -1.131080 0.2592
X2 -0.139130 0.078842 -1.764673 0.0790
X3 -0.194427 0.125589 -1.548120 0.1230

Weighted Statistics

R-squared 0.014741 Mean dependent var 11.10256
Adjusted R-squared 0.001777 S.D. dependent var 7.148163
S.E. of regression 7.314390 Sum squared resid 12198.07
F-statistic 1.137047 Durbin-Watson stat 1.605686
Prob(F-statistic) 0.334870

Unweighted Statistics

R-squared 0.010294 Mean dependent var 10.84516
Sum squared resid 12348.74 Durbin-Watson stat 1.432146

Uji Normalitas



Persamaan tahap 2

Uji Multikolinearitas

X1 Z INTER_1

X1 1.000000 0.506521 0.771440
Z 0.506521 1.000000 0.622749

INTER_1 0.771440 0.622749 1.000000

Uji Heteroskedastisitas

Dependent Variable: RESABS
Method: Panel Least Squares
Date: 12/19/18 Time: 21:29
Sample: 2010 2016
Periods included: 7
Cross-sections included: 29
Total panel (unbalanced) observations: 232

Variable Coefficient Std. Error t-Statistic Prob.

C 0.177093 0.024355 7.271236 0.0000
X1 0.002253 0.009640 0.233753 0.8154
Z 0.000724 0.002255 0.321240 0.7484

INTER_1 4.78E-05 0.000501 0.095329 0.9242

R-squared 0.006236 Mean dependent var 0.189254
Adjusted R-squared -0.009131 S.D. dependent var 0.197223
S.E. of regression 0.198122 Akaike info criterion -0.379876
Sum squared resid 7.614924 Schwarz criterion -0.313446
Log likelihood 41.60772 Hannan-Quinn criter. -0.352987
F-statistic 0.405792 Durbin-Watson stat 2.236126
Prob(F-statistic) 0.749003

Uji Normalitas

0

4

8

12

16

20

24

-30 -20 -10 0 10 20 30

Series : S tandardized Res iduals
Sam ple 2010 2017
Observations 232

M ean  1.19e-15
M edian  0.542693
M ax im um  36.82624
M inim um -32.48371
S td. Dev.  14.41748
Skewness  0.033043
Kurtos is  2.405337

Jarque-Bera  3.460587
Probability  0.177232



Persamaan tahap 3

Uji Multikolinearitas

X2 Z INTERAKSI_2

X2 1.000000 -0.140056 -0.185908
Z -0.140056 1.000000 0.560591

INTER_2 -0.185908 0.560591 1.000000

Uji Heteroskedastisitas

Dependent Variable: RESABS
Method: Panel Least Squares
Date: 12/19/18   Time: 21:43
Sample: 2010 2017
Periods included: 8
Cross-sections included: 29
Total panel (balanced) observations: 232

Variable Coefficient Std. Error t-Statistic Prob.

C 15.96957 4.928313 3.240373 0.0014
X2 -0.053728 0.061338 -0.875930 0.3820
Z -0.295282 0.481081 -0.613789 0.5400

INTER_2 0.002381 0.006176 0.385545 0.7002

R-squared 0.031835 Mean dependent var 10.84516
Adjusted R-squared 0.019096 S.D. dependent var 7.349405
S.E. of regression 7.278894 Akaike info criterion 6.824926
Sum squared resid 12079.96 Schwarz criterion 6.884352
Log likelihood -787.6914 Hannan-Quinn criter. 6.848892
F-statistic 2.499042 Durbin-Watson stat 1.484052
Prob(F-statistic) 0.060383

Uji Normalitas
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Series : S tandardized Res iduals
Sam ple 2010 2017
Observations 232

M ean  1.12e-15
M edian -0.188389
M ax im um  33.98484
M inim um -28.89161
S td. Dev.  13.23901
Skewness  0.165726
Kurtos is  2.454063

Jarque-Bera  3.943106
Probability  0.139240



Persamaan tahap 4

Uji Multikolinearitas

X3 Z INTERAKSI_3

X3 1.000000 -0.123789 0.069226
Z -0.123789 1.000000 0.628345

INTER_3 0.069226 0.628345 1.000000

Uji Heteroskedastisitas

Dependent Variable: RESABS
Method: Panel Least Squares
Date: 12/19/18   Time: 22:22
Sample: 2010 2017
Periods included: 8
Cross-sections included: 29
Total panel (balanced) observations: 232

Variable Coefficient Std. Error t-Statistic Prob.

C 12.36121 1.209021 10.22415 0.0000
X3 0.058730 0.095621 0.614192 0.5397
Z -0.041269 0.092536 -0.445974 0.6560

INTER_3 -0.007274 0.008555 -0.850306 0.3960

R-squared 0.037161 Mean dependent var 10.84516
Adjusted R-squared 0.024492 S.D. dependent var 7.349405
S.E. of regression 7.258847 Akaike info criterion 6.819410
Sum squared resid 12013.52 Schwarz criterion 6.878837
Log likelihood -787.0516 Hannan-Quinn criter. 6.843376
F-statistic 2.933230 Durbin-Watson stat 1.500808
Prob(F-statistic) 0.034279

Uji Normalitas

0
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-30 -20 -10 0 10 20 30

Series : S tandardized Res iduals
Sam ple 2010 2017
Observations 232

M ean  6.28e-16
M edian -0.620107
M ax im um  34.62984
M inim um -34.27411
S td. Dev.  14.27828
Skewness -0.019692
Kurtos is  2.481699

Jarque-Bera  2.611809
Probability  0.270927



Lampiran 3

Uji Hipotesis
Persamaan 1

Dependent Variable: Y
Method: Panel EGLS (Period SUR)
Date: 01/20/19   Time: 21:39
Sample: 2010 2017
Periods included: 8
Cross-sections included: 29
Total panel (balanced) observations: 232
Linear estimation after one-step weighting matrix
Period weights (PCSE) standard errors & covariance (no d.f. correction)

Variable Coefficient Std. Error t-Statistic Prob.

C -4.704954 2.573353 -1.828336 0.0688
X1 0.210673 0.101460 2.076413 0.0390
X2 0.126423 0.031970 3.954403 0.0001
X3 0.163731 0.046196 3.544223 0.0005

Weighted Statistics

R-squared 0.147057 Mean dependent var 1.056218
Adjusted R-squared 0.135834 S.D. dependent var 1.162928
S.E. of regression 0.950960 Sum squared resid 206.1859
F-statistic 13.10326 Durbin-Watson stat 1.818283
Prob(F-statistic) 0.000000

Unweighted Statistics

R-squared 0.227776 Mean dependent var 8.051681
Sum squared resid 4365.073 Durbin-Watson stat 0.303582

Persamaan 2

Dependent Variable: Y
Method: Panel EGLS (Cross-section weights)
Date: 12/29/18   Time: 17:12
Sample: 2010 2017
Periods included: 8
Cross-sections included: 29
Total panel (unbalanced) observations: 232
Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.

C 1.871522 0.035247 53.09786 0.0000
X1 0.046237 0.010797 4.282566 0.0000
Z 0.005958 0.002566 2.321771 0.0212

INTER_1 0.001527 0.000557 2.743135 0.0066

Weighted Statistics



R-squared 0.109083 Mean dependent var 2.941338
Adjusted R-squared 0.096990 S.D. dependent var 1.574908
S.E. of regression 0.446202 Sum squared resid 44.00020
F-statistic 9.019715 Durbin-Watson stat 0.341351
Prob(F-statistic) 0.000012

Unweighted Statistics

R-squared 0.025743 Mean dependent var 2.038893
Sum squared resid 46.78138 Durbin-Watson stat 0.389360

Persamaan 3

Dependent Variable: Y
Method: Panel EGLS (Cross-section weights)
Date: 12/29/18   Time: 16:55
Sample: 2010 2017
Periods included: 8
Cross-sections included: 29
Total panel (balanced) observations: 232
Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.

C 13.84999 1.405669 9.852954 0.0000
X2 0.276249 0.018082 15.27754 0.0000
Z 0.517860 0.165251 3.133783 0.0020

INTER_2 0.006781 0.002103 3.224986 0.0014

Weighted Statistics

R-squared 0.507957 Mean dependent var 15.39612
Adjusted R-squared 0.501482 S.D. dependent var 11.78244
S.E. of regression 4.170246 Sum squared resid 3965.137
F-statistic 78.45794 Durbin-Watson stat 0.525663
Prob(F-statistic) 0.000000

Unweighted Statistics

R-squared 0.221144 Mean dependent var 8.051681
Sum squared resid 4402.560 Durbin-Watson stat 0.397881



Persamaan 4

Dependent Variable: Y
Method: Panel EGLS (Cross-section weights)
Date: 12/29/18   Time: 16:57
Sample: 2010 2017
Periods included: 8
Cross-sections included: 29
Total panel (balanced) observations: 232
Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.

C 1.561579 0.553199 2.822817 0.0052
X3 0.573822 0.050997 11.25218 0.0000
Z 0.110105 0.040789 2.699363 0.0075

INTER_3 0.009403 0.003661 2.568313 0.0109

Weighted Statistics

R-squared 0.428840 Mean dependent var 14.05880
Adjusted R-squared 0.421324 S.D. dependent var 9.520766
S.E. of regression 4.041528 Sum squared resid 3724.140
F-statistic 57.06245 Durbin-Watson stat 0.493440
Prob(F-statistic) 0.000000

Unweighted Statistics

R-squared 0.127427 Mean dependent var 8.051681
Sum squared resid 4932.306 Durbin-Watson stat 0.483030


