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LAMPIRAN

Lampiran 1 Hasil Estimasi OLS

1. Model |

Dependent Variable: Y1

Method: Panel Least Squares

Date: 07/02/20 Time: 06:53

Sample (adjusted): 2010 2018

Periods included: 9
Cross-sections included: 2

Total panel (balanced) observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -111.6669 88.02409 -1.268595 0.2268
LOG(X1(-1)) 0.267724 0.868807 0.308151 0.7628
LOG(X2) 3.673727 1.151338 3.190834 0.0071
LOG(X3) 5.159562 7.786033 0.662669 0.5191
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.719816 Mean dependent var 7.712778
Adjusted R-squared 0.633605 S.D. dependent var 0.972842
S.E. of regression 0.588867 Sum squared resid 4.507933
F-statistic 8.349501 Durbin-Watson stat 1.252360
Prob(F-statistic) 0.001454
2. Model Il
Dependent Variable: LOG(Y2)
Method: Panel EGLS (Period weights)
Date: 07/02/20 Time: 06:55
Sample (adjusted): 2010 2018
Periods included: 9
Cross-sections included: 2
Total panel (balanced) observations: 18
Linear estimation after one-step weighting matrix
riable Coefficient Std. Error t-Statistic Prob.
C 8.492453 2.156888 3.937363 0.0017
(X1(-1)) -0.059251 0.016454 -3.601003 0.0032
G(X2) -0.049166 0.029935 -1.642407 0.1245
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LOG(X3) -0.171769 0.222484 -0.772053 0.4539
Y1 0.022994 0.004039 5.693222 0.0001
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.978248 Mean dependent var 18.38354
Adjusted R-squared 0.971555 S.D. dependent var 26.81824
S.E. of regression 0.045775 Sum squared resid 0.027240
F-statistic 146.1610 Durbin-Watson stat 1.830200
Prob(F-statistic) 0.000000
Lampiran 2 Hasil Heteroscedasticity Test: White
MODEL |
Heteroskedasticity Test: White
|
|
F-statistic 4.355733| Prob. F 0.0916
Obs*R-squared 7.319558| Prob. Chi-Square 0.1199
Scaled explained SS 0.435459| Prob. Chi-Square 0.9795
]
|
MODEL Il
Heteroskedasticity Test: White
I
|
F-statistic 2.453666| Prob. F 0.2026
Obs*R-squared 7.541235| Prob. Chi-Square 0.1834
Scaled explained SS 2.214854| Prob. Chi-Square 0.8187
]

|

4
<A, Py

¥
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Lampiran 3 Tabel F

Titik Persentase Distribusi F untuk Probabilita = 0,05
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df untuk pembilang (N1)
df untuk
penyebut 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
(N2)
161 199 216 225 230 234 237 239 241 242 243 244 245 | 245 246
2 18.5 19.0 19.1 19.2 19.3 | 19.3 19.3 | 193 19.3 | 194 194 | 194 | 19.42 | 194 194
1 0 6 5 0 3 5 7 8 0 0 1 2 3
3 10.1 9.55 9.28 9.12 9.01 8.94 8.89 8.85 8.81 8.79 8.76 8.74 8.73 | 8.71 8.70
3
4 7.71 6.94 6.59 6.39 6.26 6.16 6.09 6.04 6.00 5.96 5.94 591 5.89 5.87 5.86
5 6.61 5.79 541 5.19 5.05 4.95 4.88 4.82 4.77 4.74 4.70 4.68 4.66 | 4.64 4.62
6 5.99 5.14 4.76 4.53 4.39 4.28 421 4.15 4.10 4.06 4.03 4.00 3.98 | 3.96 3.94
7 559 | 474 | 435 | 4.12 397 | 387 | 379 | 3.73 | 368 | 3.64 | 3.60 | 357 355 | 353 | 351
8 5.32 4.46 4.07 3.84 3.69 3.58 3.50 3.44 3.39 3.35 3.31 3.28 3.26 | 3.24 3.22
9 5.12 4.26 3.86 3.63 3.48 3.37 3.29 3.23 3.18 3.14 3.10 3.07 3.05 | 3.03 3.01
10 4.96 4.10 3.71 3.48 3.33 3.22 3.14 3.07 3.02 2.98 2.94 291 2.89 2.86 2.85
11 4.84 3.98 3.59 3.36 3.20 3.09 3.01 2.95 2.90 2.85 2.82 2.79 276 | 2.74 2.72
12 4.75 3.89 3.49 3.26 3.11 3.00 291 2.85 2.80 2.75 2.72 2.69 2.66 | 2.64 2.62
13 4.67 3.81 341 3.18 3.03 2.92 2.83 2.77 2.71 2.67 2.63 2.60 258 | 255 2.53
14 4.60 3.74 3.34 3.11 2.96 2.85 2.76 2.70 2.65 2.60 2.57 2.53 2.51 2.48 2.46
15 454 | 368 | 3.29 3.06 290 | 2.79 271 | 264 | 259 | 254 | 251 2.48 245 | 242 2.40
16 4.49 3.63 3.24 3.01 2.85 2.74 2.66 2.59 2.54 2.49 2.46 2.42 240 | 2.37 2.35
17 4.45 3.59 3.20 2.96 2.81 2.70 2.61 2.55 2.49 2.45 241 2.38 235 | 233 2.31
18 4.41 3.55 3.16 2.93 2.77 2.66 2.58 2.51 2.46 241 2.37 2.34 2.31 2.29 2.27
19 438 | 352 | 313 2.90 274 | 2.63 254 | 248 | 242 | 238 234 | 231 228 | 226 | 2.23
20 4.35 3.49 3.10 2.87 2.71 2.60 2.51 2.45 2.39 2.35 2.31 2.28 225 | 222 2.20
21 4.32 3.47 3.07 2.84 2.68 2.57 2.49 2.42 2.37 2.32 2.28 2.25 2.22 2.20 2.18
22 4.30 3.44 3.05 2.82 2.66 2.55 2.46 2.40 2.34 2.30 2.26 2.23 220 | 217 2.15
23 428 | 342 | 3.03 2.80 264 | 253 244 | 237 232 | 227 224 | 220 218 | 215 | 213
24 4.26 3.40 3.01 2.78 2.62 2.51 2.42 2.36 2.30 2.25 2.22 2.18 215 | 213 2.11
25 4.24 3.39 2.99 2.76 2.60 2.49 2.40 2.34 2.28 2.24 2.20 2.16 214 | 211 2.09
499 237 2.98 2.74 2.59 2.47 2.39 2.32 2.27 2.22 2.18 2.15 2.12 2.09 2.07
5 | 2.96 2.73 257 | 2.46 237 | 231 225 | 220 | 217 2.13 210 | 2.08 | 2.06
4 2.95 2.71 2.56 2.45 2.36 2.29 2.24 2.19 2.15 2.12 2.09 2.06 2.04
3 2.93 2.70 2.55 2.43 2.35 2.28 2.22 2.18 2.14 2.10 2.08 | 2.05 2.03
2 2.92 2.69 2.53 2.42 2.33 2.27 2.21 2.16 2.13 2.09 2.06 | 2.04 2.01




31
32
33
34
35
36
37
38
39
40
41
42
43

44
45

4.16
4.15
4.14
413
412
411
411
4.10
4.09
4.08
4.08
4.07
4.07

4.06
4.06

3.30
3.29
3.28
3.28
3.27
3.26
3.25
3.24
3.24
3.23
3.23
3.22
3.21
3.21
3.20

291
2.90
2.89
2.88
2.87
2.87
2.86
2.85
2.85
2.84
2.83
2.83
2.82

2.82
2.81

2.68
2.67
2.66
2.65
2.64
2.63
2.63
2.62
2.61
2.61
2.60
2.59
2.59

2.58
2.58

2.52
2.51
2.50
2.49
2.49
2.48
2.47
2.46
2.46
2.45
2.44
2.44
2.43

2.43
2.42

241
2.40
2.39
2.38
2.37
2.36
2.36
2.35
2.34
2.34
2.33
2.32
2.32

2.31
231

2.32
231
2.30
2.29
2.29
2.28
2.27
2.26
2.26
2.25
2.24
2.24
2.23

2.23
2.22

2.25
2.24
2.23
2.23
2.22
2.21
2.20
2.19
2.19
2.18
2.17
2.17
2.16
2.16
2.15

2.20
2.19
2.18
2.17
2.16
2.15
2.14
2.14
2.13
2.12
2.12
2.11
211

2.10
2.10

2.15
2.14
2.13
2.12
211
211
2.10
2.09
2.08
2.08
2.07
2.06
2.06

2.05
2.05

2.11
2.10
2.09
2.08
2.07
2.07
2.06
2.05
2.04
2.04
2.03
2.03
2.02

2.01
2.01

2.08
2.07
2.06
2.05
2.04
2.03
2.02
2.02
2.01
2.00
2.00
1.99
1.99

1.98
1.97

2.05
2.04
2.03
2.02
2.01
2.00
2.00
1.99
1.98
1.97
1.97
1.96
1.96

1.95
1.94

2.03
2.01
2.00
1.99
1.99
1.98
1.97
1.96
1.95
1.95
1.94
1.94
1.93

1.92
1.92

2.00
1.99
1.98
1.97
1.96
1.95
1.95
1.94
1.93
1.92
1.92
191
191

1.90
1.89
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Lampiran 4 Tabel d Durbin-Watson

Tabel Durbin-Watson (DW), a = 5%

Optimization Software:
www . balesio.com

k=1 k=2 k=3 k=4 k=5
n dL du dL du dL du dL du dL du
6 | 0.6102 | 1.4002
7 | 06996 | 1.3564 | 0.4672 | 1.8964
8 | 07629 | 1.3324 | 05591 | 1.7771 | 0.3674 | 2.2866
9 | 0.8243 | 1.3199 | 0.6291 | 1.6993 | 0.4548 | 2.1282 | 0.2957 | 2.5881
1| 08791 | 1.3197 | 0.6972 | 1.6413 | 0.5253 | 2.0163 | 0.3760 | 2.4137 | 0.2427 | 2.8217
0
1| 09273 | 1.3241 | 0.7580 | 1.6044 | 0.5948 | 1.9280 | 0.4441 | 2.2833 | 0.3155 | 2.6446
1
1| 0.9708 | 1.3314 | 0.8122 | 1.5794 | 0.6577 | 1.8640 | 0.5120 | 2.1766 | 0.3796 | 2.5061
2
1 | 1.0097 | 1.3404 | 0.8612 | 1.5621 | 0.7147 | 1.8159 | 0.5745 | 2.0943 | 0.4445 | 2.3897
3
1| 1.0450 | 1.3503 | 0.9054 | 1.5507 | 0.7667 | 1.7788 | 0.6321 | 2.0296 | 0.5052 | 2.2959
4
1| 1.0770 | 1.3605 | 0.9455 | 1.5432 | 0.8140 | 1.7501 | 0.6852 | 1.9774 | 0.5620 | 2.2198
5
1| 1.1062 | 1.3709 | 0.9820 | 1.5386 | 0.8572 | 1.7277 | 0.7340 | 1.9351 | 0.6150 | 2.1567
6
1| 1.1330 | 1.3812 | 1.0154 | 1.5361 | 0.8968 | 1.7101 | 0.7790 | 1.9005 | 0.6641 | 2.1041
7
1| 1.1576 | 1.3913 | 1.0461 | 1.5353 | 0.9331 | 1.6961 | 0.8204 | 1.8719 | 0.7098 | 2.0600
8
1| 1.1804 | 1.4012 | 1.0743 | 1.5355 | 0.9666 | 1.6851 | 0.8588 | 1.8482 | 0.7523 | 2.0226
9
2 | 12015 | 1.4107 | 1.1004 | 1.5367 | 0.9976 | 1.6763 | 0.8943 | 1.8283 | 0.7918 | 1.9908
0
2 | 12212 | 1.4200 | 1.1246 | 1.5385 | 1.0262 | 1.6694 | 0.9272 | 1.8116 | 0.8286 | 1.9635
1
2 | 12395 | 1.4289 | 1.1471 | 1.5408 | 1.0529 | 1.6640 | 0.9578 | 1.7974 | 0.8629 | 1.9400
2
2 | 1.2567 | 1.4375 | 1.1682 | 1.5435 | 1.0778 | 1.6597 | 0.9864 | 1.7855 | 0.8949 | 1.9196
3
D728 | 1.4458 | 1.1878 | 1.5464 | 1.1010 | 1.6565 | 1.0131 | 1.7753 | 0.9249 | 1.9018
D879 | 1.4537 | 1.2063 | 1.5495 | 1.1228 | 1.6540 | 1.0381 | 1.7666 | 0.9530 | 1.8863
B022 | 1.4614 | 1.2236 | 1.5528 | 1.1432 | 1.6523 | 1.0616 | 1.7591 | 0.9794 | 1.8727
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1.4692

1.4754

1.4814

1.4872

N DO DO WANAMPRPLPPMNOPDMN OWOOWNWOWOAWEA,WWWNWEPWOWOMNOON-SNDNO

19028

1082

b035

Optimization Software:
www . balesio.com

1.4688

1.4759

1.4828

1.4894

1.4957

1.5019

1.5078

1.5136

1.5191

1.5245

1.5297

1.5348

1.5396

1.5444

1.5490

1.5534

1.5577

1.5619

1.5660

1.5700

1.5739

1.5776

1.5813

1.5849

1.2399

1.2553

1.2699

1.2837

1.2969

1.3093

1.3212

1.3325

1.3433

1.3537

1.3635

1.3730

1.3821

1.3908

1.3992

1.4073

1.4151

1.4226

1.4298

1.4368

1.4435

1.4500

1.4564

1.4625

1.5562

1.5596

1.5631

1.5666

1.5701

1.5736

1.5770

1.5805

1.5838

1.5872

1.5904

1.5937

1.5969

1.6000

1.6031

1.6061

1.6091

1.6120

1.6148

1.6176

1.6204

1.6231

1.6257

1.6283

1.1624

1.1805

1.1976

1.2138

1.2292

1.2437

1.2576

1.2707

1.2833

1.2953

1.3068

1.3177

1.3283

1.3384

1.3480

1.3573

1.3663

1.3749

1.3832

1.3912

1.3989

1.4064

1.4136

1.4206

1.6510

1.6503

1.6499

1.6498

1.6500

1.6505

1.6511

1.6519

1.6528

1.6539

1.6550

1.6563

1.6575

1.6589

1.6603

1.6617

1.6632

1.6647

1.6662

1.6677

1.6692

1.6708

1.6723

1.6739

1.0836

1.1044

1.1241

1.1426

1.1602

1.1769

1.1927

1.2078

1.2221

1.2358

1.2489

1.2614

1.2734

1.2848

1.2958

1.3064

1.3166

1.3263

1.3357

1.3448

1.3535

1.3619

1.3701

1.3779

1.7527

1.7473

1.7426

1.7386

1.7352

1.7323

1.7298

1.7277

1.7259

1.7245

1.7233

1.7223

1.7215

1.7209

1.7205

1.7202

1.7200

1.7200

1.7200

1.7201

1.7203

1.7206

1.7210

1.7214

1.0042

1.0276

1.0497

1.0706

1.0904

1.1092

1.1270

1.1439

1.1601

1.1755

1.1901

1.2042

1.2176

1.2305

1.2428

1.2546

1.2660

1.2769

1.2874

1.2976

1.3073

1.3167

1.3258

1.3346

1.8608

1.8502

1.8409

1.8326

1.8252

1.8187

1.8128

1.8076

1.8029

1.7987

1.7950

1.7916

1.7886

1.7859

1.7835

1.7814

1.7794

17777

1.7762

1.7748

1.7736

1.7725

1.7716

1.7708
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1.5086

1.5135

1.5183

1.5230

1.5276

1.5320

1.5363

1.5405

1.5446

1.5485

1.5524

1.5562

1.5599

1.5635

1.5670

1.5704

1.5738

1.5771

1.5803

1.5834

1.5884

1.5917

1.5951

1.5983

1.6014

1.6045

1.6075

1.6105

1.6134

1.6162

1.6189

1.6216

1.6243

1.6268

1.6294

1.6318

1.6343

1.6367

1.6390

1.6413

1.4684

1.4741

1.4797

1.4851

1.4903

1.4954

1.5004

1.5052

1.5099

1.5144

1.5189

1.5232

1.5274

1.5315

1.5355

1.5395

1.5433

1.5470

1.5507

1.5542

1.6309

1.6334

1.6359

1.6383

1.6406

1.6430

1.6452

1.6475

1.6497

1.6518

1.6540

1.6561

1.6581

1.6601

1.6621

1.6640

1.6660

1.6678

1.6697

1.6715

1.4273

1.4339

1.4402

1.4464

1.4523

1.4581

1.4637

1.4692

1.4745

1.4797

1.4847

1.4896

1.4943

1.4990

1.5035

1.5079

1.5122

1.5164

1.5205

1.5245

1.6754

1.6769

1.6785

1.6800

1.6815

1.6830

1.6845

1.6860

1.6875

1.6889

1.6904

1.6918

1.6932

1.6946

1.6960

1.6974

1.6988

1.7001

1.7015

1.7028

1.3855

1.3929

1.4000

1.4069

1.4136

1.4201

1.4264

1.4325

1.4385

1.4443

1.4499

1.4554

1.4607

1.4659

1.4709

1.4758

1.4806

1.4853

1.4899

1.4943

1.7218

1.7223

1.7228

1.7234

1.7240

1.7246

1.7253

1.7259

1.7266

1.7274

1.7281

1.7288

1.7296

1.7303

1.7311

1.7319

1.7327

1.7335

1.7343

1.7351

1.3431

1.3512

1.3592

1.3669

1.3743

1.3815

1.3885

1.3953

1.4019

1.4083

1.4146

1.4206

1.4265

1.4322

1.4378

1.4433

1.4486

1.4537

1.4588

1.4637

1.7701

1.7694

1.7689

1.7684

1.7681

1.7678

1.7675

1.7673

1.7672

1.7671

1.7671

1.7671

1.7671

1.7672

1.7673

1.7675

1.7676

1.7678

1.7680

1.7683

Optimization Software:

www.balesio.com




