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Lampiran 1 Waktu Penelitian

Prosedur September | November | Desember | Januari | Februari Maret April Mei Juni

Tahap Persiapan :

a.Administrasi

b.Pengajuan Judul

Tahap Pelaksanaan :

a.Konsultasi dan
Penyusunn UP

b.Seminar UP

c¢.Konsultasi dan
Penyusunan Naskah
Skripsi

d.Sidang Skrpsi dan
Sidang Komprehensif

Tahap Pelaporan :

a.Penggandaan Skripsi

b.Penyelesaian
Administrasi




Lampiran 2 Hasil Pengujian Software Eviews
» Ananlisis Statistik Deskriptif

Y C X1 X2 X3 X4
Mean 2.410208 1.000000 1.445625 369.0365 85.34708 34.61417
Median 1.375000 1.000000 0.790000 232.1050 86.87000 24.67500
Maximum 13.60000 1.000000 4.990000 1523.790 99.50000 126.9100
Minimum 0.030000 1.000000 0.010000 28.53000 58.10000 4.350000
Std. Dev. 3.139039 0.000000 1.520859 388.3352 10.07648 30.17697
Skewness 2.330371 NA 0.918060 1.775159 -0.692512 1.212683
Kurtosis 7.693133 NA 2.516661 5.066640 2.950905 3.941730
Jarque-Bera 87.49602 NA 7.209911  33.75153  3.841405 13.53852
Probability 0.000000 NA 0.027189 0.000000 0.146504 0.001149
Sum 115.6900 48.00000 69.39000 17713.75 4096.660 1661.480
Sum Sq. Dev. 463.1177 0.000000 108.7116 7087799. 4772.166 42800.54
Observations 48 48 48 48 48 48

» Pengujian Estimasi Model
1. Uji Chow
Ho = Model CEM dipilih jika Probabilitas > 0,05

Ha = Model FEM dipilih jika Probabilitas < 0,05 (Model Terpilih)

Redundant Fixed Effects Tests
Equation: MODEL
Test cross-section fixed effects

Effects Test Statistic d.f. Prob.
Cross-section F 40.772188 (7,36) 0.0000
Cross-section Chi-square 105.080835 7 0.0000

Cross-section fixed effects test equation:
Dependent Variable: Y

Method: Panel Least Squares

Date: 04/21/22 Time: 07:10

Sample: 2015 2020

Periods included: 6

Cross-sections included: 8
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Total panel (balanced) observations: 48

Variable Coefficient Std. Error t-Statistic Prob.

C 15.23683 1.616277 9.427121 0.0000

X1 0.510482 0.276856 1.843852 0.0721

X2 0.000128 0.000825 0.155545 0.8771

X3 -0.001792 0.000262 -6.839315 0.0000

X4 -0.010899 0.010331 -1.055060 0.2973
R-squared 0.666934 Mean dependent var 2.410208
Adjusted R-squared 0.635951 S.D. dependent var 3.139039
S.E. of regression 1.893986 Akaike info criterion 4.213576
Sum squared resid 154.2488 Schwarz criterion 4.408493
Log likelihood -96.12583 Hannan-Quinn criter. 4.287236
F-statistic 21.52588 Durbin-Watson stat 0.290610
Prob(F-statistic) 0.000000

2. Uji Hausman
Ho = Model REM dipilih jika Probabilitas > 0,05 (Model Terpilih)
Ha = Model FEM dipilih jika Probabilitas < 0,05

Correlated Random Effects - Hausman Test

Equation: MODEL
Test cross-section random effects

Chi-Sq.
Test Summary Statistic  Chi-Sq. d.f. Prob.
Cross-section random 1.615536 4 0.8060

Cross-section random effects test comparisons:

Variable Fixed Random Var(Diff.) Prob.
X1 0.091765 0.161153 0.004961 0.3246
X2 -0.001145 -0.000972 0.000000 0.4670
X3 -0.001519 -0.001472 0.000000 0.4442
X4 -0.036386 -0.028868 0.000062 0.3400

Cross-section random effects test equation:
Dependent Variable: Y

Method: Panel Least Squares

Date: 04/21/22 Time: 07:11

Sample: 2015 2020

Periods included: 6

Cross-sections included: 8

Total panel (balanced) observations: 48

Variable Coefficient Std. Error t-Statistic Prob.




C 15.17587 1.668255 9.096853 0.0000
X1 0.091765 0.186107 0.493074 0.6250
X2 -0.001145 0.000729 -1.570878 0.1250
X3 -0.001519 0.000167 -9.116839 0.0000
X4 -0.036386 0.014713 -2.472967 0.0183
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.962694 Mean dependent var 2.410208
Adjusted R-squared 0.951295 S.D. dependent var 3.139039
S.E. of regression 0.692762 Akaike info criterion 2.316059
Sum squared resid 17.27711 Schwarz criterion 2.783859
Log likelihood -43.58541 Hannan-Quinn criter. 2.492841
F-statistic 84.45361 Durbin-Watson stat 1.797944
Prob(F-statistic) 0.000000

2. Uji Lagrange Multiplier

Ho = Model REM dipilih jika Cross Section < 0,05 (Model Terpilih)

Ha = Model CEM dipilih jika Cross Section >0,05

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 77.67291 2.249024 79.92193
(0.0000) (0.1337) (0.0000)
Honda 8.813224 -1.499675 5.171460
(0.0000) -- (0.0000)
King-Wu 8.813224 -1.499675 4.543516
(0.0000) - (0.0000)
Standardized Honda 12.77129 -1.354488 3.719861
(0.0000) - (0.0001)
Standardized King-Wu 12.77129 -1.354488 2.878055
(0.0000) - (0.0020)
Gourierioux, et al.* -- -- 77.67291
(<0.01)

*Mixed chi-square asymptotic critical values:
1% 7.289
5% 4321
10% 2.952
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» Uji Asumsi Klasik
1. Uji Normalitas
(0,258 > 0,05) maka data berdistribusi normal
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Series: Standardized Residuals

Sample 2015 2020
Obsenvations 48

Mean -7.79%-16
Median -0.404201
Maximum 4.610987
Minimum -2.970787
Std. Dev. 1.997931
Skewness 0.493119
Kurtosis 2.382494
Jarque-Bera  2.707962
Probability 0.258210

2. Uji Multikolineritas

(Nilai setiap variabel < 0,80 maka tidak terdapat multikolineritas)

X1 X2 X3 X4
X1 1.000000 0.414185 0.735600 0.448030
X2 0.414185 1.000000 0.501132 0.217388
X3 0.735600 0.501132 1.000000 0.409556
X4 0.448030 0.217388 0.409556 1.000000



3. Uji Heterokedastisitas
Probabilitas Obs*R-Square > 0,05, (0,1932 >0,05) maka tidak terjadi
heterokedatisitas.

Heteroskedasticity Test: White

F-statistic 1.458205 Prob. F(14,32) 0.1839
Obs*R-squared 18.30585 Prob. Chi-Square(14) 0.1932
Scaled explained SS 78.17185 Prob. Chi-Square(14) 0.0000
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 04/21/22 Time: 07:22
Sample: 2 48
Included observations: 47
Variable Coefficient Std. Error t-Statistic Prob.
C 0.656309 0.696652 0.942090 0.3532
D(X1)"2 -0.138106 0.455947 -0.302899 0.7639
D(X1)*D(X2) 0.002935 0.004107 0.714709 0.4800
D(X1)*D(X3) -0.000828 0.001271 -0.651278 0.5195
D(X1)*D(X4) -0.046408 0.103460 -0.448562 0.6568
D(X1) -0.074702 0.952254 -0.078448 0.9380
D(X2)"2 -1.03E-05 7.65E-06 -1.342013 0.1890
D(X2)*D(X3) 6.36E-06 4.86E-06 1.307782 0.2003
D(X2)*D(X4) -0.000115 0.000454 -0.254379 0.8008
D(X2) -0.006282 0.004997 -1.257079 0.2178
D(X3)"2 2.11E-06 5.57E-07 3.795115 0.0006
D(X3)*D(X4) -2.02E-05 8.09E-05 -0.249800 0.8043
D(X3) 0.001563 0.000676 2.313087 0.0273
D(X4)"2 -0.001328 0.001805 -0.735890 0.4672
D(X4) -0.040117 0.091481 -0.438530 0.6639
R-squared 0.389486 Mean dependent var 1.038475
Adjusted R-squared 0.122386 S.D. dependent var 3.432890
S.E. of regression 3.215966 Akaike info criterion 5.428019
Sum squared resid 330.9581 Schwarz criterion 6.018492
Log likelihood -112.5584 Hannan-Quinn criter. 5.650218
F-statistic 1.458205 Durbin-Watson stat 1.843013
Prob(F-statistic) 0.183894

4. Uji Autokorelasi

Prob.Chi-Square sebesar 0,6324. Sehingga tidak terjadi autokoreasi,

karena > 0,05
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.397787 Prob. F(2,40) 0.6744
Obs*R-squared 0.916569 Prob. Chi-Square(2) 0.6324
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 04/21/22 Time: 07:24
Sample: 2 48
Included observations: 47
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
C -0.020802 0.161542 -0.128772 0.8982
D(X1) -0.004516 0.188179 -0.024000 0.9810
D(X2) 3.02E-05 0.000575 0.052639 0.9583
D(X3) 6.50E-05 0.000194 0.335543 0.7390
D(X4) -0.000132 0.007950 -0.016593 0.9868
RESID(-1) 0.159642 0.220469 0.724103 0.4732
RESID(-2) 0.087792 0.211125 0.415830 0.6798
R-squared 0.019501 Mean dependent var 0.000000
Adjusted R-squared -0.127573 S.D. dependent var 1.030073
S.E. of regression 1.093806 Akaike info criterion 3.153809
Sum squared resid 47.85649 Schwarz criterion 3.429363
Log likelihood -67.11450 Hannan-Quinn criter. 3.257501
F-statistic 0.132596 Durbin-Watson stat 1.527425
Prob(F-statistic) 0.991345

» Regresi Data Panel

Hasil regresi data panel dengan model terpilih (Random Effect Model)

Dependent Variable: Y

Method: Panel EGLS (Cross-section random effects)
Date: 04/21/22 Time: 07:07

Sample: 2015 2020
Periods included: 6
Cross-sections included: 8

Total panel (balanced) observations: 48

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.
C 14.40414 1.687845 8.534041 0.0000
X1 0.161153 0.172262 0.935507 0.3548
X2 -0.000972 0.000689 -1.410558 0.1656
X3 -0.001472 0.000155 -9.504823 0.0000
X4 -0.028868 0.012426 -2.323149 0.0250

Effects Specification
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S.D. Rho
Cross-section random 2.553454 0.9314
Idiosyncratic random 0.692762 0.0686
Weighted Statistics
R-squared 0.700158 Mean dependent var 0.265331
Adjusted R-squared 0.672266 S.D. dependent var 1.176076
S.E. of regression 0.673281 Sum squared resid 19.49220
F-statistic 25.10222 Durbin-Watson stat 1.618341
Prob(F-statistic) 0.000000
Unweighted Statistics
R-squared 0.594895 Mean dependent var 2.410208
Sum squared resid 187.6113 Durbin-Watson stat 0.168140
» Uji Signifikansi T (Parsial)
Variable Coefficient Std. Error t-Statistic Prob.
C 14.40414 1.687845 8.534041 0.0000
X1 0.161153 0.172262 0.935507 0.3548
X2 -0.000972 0.000689 -1.410558 0.1656
X3 -0.001472 0.000155 -9.504823 0.0000
X4 -0.028868 0.012426 -2.323149 0.0250

» Uji Signifikansi F (Simultan)

R-squared

Adjusted R-squared
S.E. of regression
F-statistic
Prob(F-statistic)

0.700158
0.672266
0.673281
25.10222
0.000000
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Lampiran 3
Tabel Distribusi T

1] 3.0777] 6.3138]1 1 1. 15 1
2| 1. 2.9200] 4.3027. 142| 1 2875] 1. 1 2352
3| 1.6377] 2.3534] 3.1824 143[ 1 2875] 1.6556] 19767| 23527
al 1. 2.1318| 2.7764 144| 1 2875] 1.6555] 1 2352
5| 1.4759] 2.0150] 2.5706 145[ 1 2874] 1 6554] 1 3523
1. 1. : 46| 1 2674] 1.6554] 1
7| 1.4149] 1.8946) 2.3646 147| 12873] 1.6553] 1 3520
8| 1.3068] 1. ) 3060 148| 1 2873] 1 19761 8
9| 1.3830| 1.8331] 22622 149[ 1 2873] 1.6551] 1 3518
0] 1.3722] 1.8125] 2.2281 150| 1 2872| 1.6551] 1 3515
11] 1.3634] 1.7950] 2.2010 151] 1.2872] 1.6550] 1 3513
12| 1. 1. X] 152| 12871] 1 X 11
13| 1. T X] 153| 1 2671] 1 14 ]
14| 1.3450] 1.7613] 2.1448 154) 12871] 1. 1.9755| 2 3508
15| 1.3408] 1.7531] 2.1314 155| 1 2870| 1.6547] 1.9754] 2 350
16] 1.3368 1.;%|_J|99 . 156] 1.2870] 1.6547 1 3505
17| 1.3334] 1.7396] 2.1 > 5669 157| 12870| 1 1
18] 1.3304] 1.7341 %}_ B 158 1 2860] 1.6646] 10751] 23502
19| 1.3277] 1.7201] 2. 5395 ] 150] 1 2869] 1. 11
20| 1.3253] 1.7247 ) 5280] 2. 160] 1 2869] 1.6544] 19749] 23
21| 1.3232] 1.7207 2 5176] 2. 161] 1 2868] 1.6544] 19748 2:
22| 1.3212] 17171  5083] 2. 162] 1 2868] 1. 1.9747] 27
1. 1.7139 ? . 163] 1 2868] 1. 1 3
T : 4922| 164[ 1 X 1 2
[ > 4851] 7 168 1.2867] 1. 19744 2
T 2 4786 2. 166 12867| 1. 19744| 22
1. 4727 167] 1 2866] 1. 19743 2.
1. 4671] 2. 168] 1 2866] 1. 1.9742] 2.
1.  4620] 2. 1. 2
1. 4573] 2. 1. 3
1. " X [X K
32| 1.3086] 1.6939 4487 1.
1.3077] 1.6924 > 4448 . r
34| 1.3070] 1.6909 4411 K
i ‘ 4377] 2. 3
36| 1.3055| 1.6883 4345 3
1.3049] 1.6871 4314 3
38| 1.3042] 1.6860 > 4286 E
39| 1.3036] 1.6849 X
40| 1.3031] 1.6839 4
1] 1. 9 L
1.3016] 1.681 183[ 1 2862| 1. K 2
1.3011 184] 1 2862| 1. 15 2
1 2861] 1.6531] 14 3
1 2861] 1.6531] 14 5.
12861| 1.6530] 19727] 2
1 [7.6530] 15 E
1 1.6530] 1
12860] 1.6529] 1 .
] 1 1. 14 t
1. 1.2860] 1. 19724] 2.
K 1 1. K 22
1. 1.2850] 1. 14 3
K 12859] 1. K 3
K 12850] 16527 19721] 23
1 2859| 1.6526] 19721 23
KK 1 2858| 1.6526] 13 1
R 1 1. 13 ) 2
15 1 1, 1 ¥
5| 1.97 1 1. 14 2
KK 1 2858] 1. 13 22
1. 12857 1.6524] 19717] 24
1. 1 [ 7.6624] 19717] 22
1. 1 2857| 1.6623| 197186] 24
1. i [ 1.6523] 19715 22
1 12857 1.6522] 19715] 23
1 1 2856] 1. 9714] 23
9] 1. 1 2856] 1.6522] 19714
87 1 1.6521] 19713] 23




Tabel Distribusi F

PR a1 untuk pembliang (N1)

penyobut

_(N2) 1 2 3 4 5 [ 7 8 9/ 10| 1 2| w| 1a] 18
1) | we| e| 28| 20| 23| 27| 29| M| 42| 23| 24| 265| 245| 240
2105 [ 1900 | 1916 | 1925 [ 1930 [ 1920 | 1935 [ 1937 | 1928 | 1940 | 1940 | 19.41 | 192 | 1942 | 1942
3/1013| 955 028 | 912 | 901 | a9e | e | 885| 88t | 879 | sve | vy | a7 | s71| @70
4 mn 694 650 8239 s 616 a0 04| 600 596 | 594 591 e 587 | 588
8| 601 | 579 541 | 519 505 | 4905 | am0 | 482 477 74| 470 | a0 | ao6 | 4sa| 462
6| 50| 54| 478 453 am| am | an | 415 410| 400 | €03 | 40| 208 | 296 | 294
7| 559 | a7e| 435| a12| aev | 387 | am| 373| 268| 384 380 | 25| asm | 3sa| ast
8| 53| 446 | 407 | 384 309 | 358 | 350 | 44| 339 335 331 | 3w | 32 | 32¢| 322
9| 812 426 26| 203 | 2@ | 23| 22| 323 318 214 | 300 307 | 205 | 303 201
0| 496 | «10| 371 | 348 | am | 22| a1 | 307| 202 298| 29¢| 201 | 2m | 288| 285
1| 48| 3%8| 359 | 336 | a2 | 309 | 201 | 205| 2900| 285 282 2@ | 2% | 274 | 272
12| 475 389 349 | 326 an | 200 | 291 285| 280 275 | 272 | 200 | 206 | 284 | 2062
B a7 | 38| 34| 310 | 30| 2| 28| 277| 271 | 207 | 263 | 200 | 2% | 255| 29
M| 400 | 376 33¢| 311 | 298| 205 | 27 | 270 265| 260 | 257 | 25 | 25 | 248 240
15| 454 | 388 | 329| 306 | 290 | 27| 271 | 264 | 259 | 254 | 251 | 248 | 245 | 242| 240
| 4@ | 383 324 301 | 285 | 274 | 200 259 | 254 | 249 248 | 2@ | 20| 237 235
17| a@s| 350| 320| 2900 | 2m | 27 | 201 | 255| 240 248 | 241 | 23| 228 | 233| 2
B 441 | 355| 316 | 203 | 277 | 200 | 258 | 251 | 246 | 241 | 237 | 23| 23 | 220 227
19| 43| 352 313| 200 | 27| 26| 254 | 248| 242 2238 | 238 | 23 | 228 | 226 | 222
2| 425 | 249 310| 287 | 2n | 200 | 25 | 245| 239| 235 | 231 | 220 | 229 | 222 220
| am| 247| 207 | 2084 | 268 | 257 | 24 | 242| 227 | 232| 220 | 228| 2220 | 220 218
2| 4% | 34¢| 305| 282 | 266 | 255 | 248 | 240| 234 230 226 | 22| 220 217 | 215
2| 428 | 342| 303 | 280 | 266 | 253 | 244 | 237| 232| 227 | 22¢| 220 | 21| 215| 213
M| a20| 240| 301 | 270 | 2| 25 | 24| 236 | 230 | 225 | 222 21| 2185 | 213| 2
S| a2 | 330| 200 276 | 200 | 24| 240 234| 220| 224 220 216 | 20| 211 | 200
2| an| 337 208| 274 | 2% | 247 | 23| 232| 227| 222 21| 215| 212 200| 207
| 421 | 335| 296 | 273 | 257 | 246 | 237 | 231 | 225| 220| 247 | 213 | 210 | 208 | 206
2| 420| 334 298| 271 | 2% | 248 | 230 | 220| 224 219 215| 212 | 200 | 208 | 204
2| aw| 333 2030| 270 25| 20| 225 228 222| 218 | 214 | 210 | 200 | 205| 202
2| 417 | 332| 292 | 2690 | 23| 242 | 23| 227| 221 | 216| 213 | 200 | 208 | 20e| 201
3| 46| 230| 291 | 208 | 2% | 241 | 23| 225| 220| 215 | 211 | 208 | 205 | 203 | 200
2| a1s| 320/ 290 207 2% | 200 | 23 | 22¢| 219 214 210 207 | 204 | 201 | 199
2| 414| 328 280 | 206 | 250 | 22| 22| 223| 218| 213 | 209 | 208 | 200 | 200| 198
£ 413 328 | 288 | 285 s 238 22 223 | 217 | 212 | 208 205 | 2m 189 197
B| 42| 327 287 | 204 2@ | 23| 220 222| 216| 211 | 207 | 206 | 200 | 199 | 196
| a1 | 226| 287 | 203 | 24| 230 | 220 | 221| 245| 211 | 207 | 200 | 200| 198| 198
| a1 | 325| 286 | 263 | 24 | 236 | 227 | 220| 214| 210| 206 | 26| 200 | 197] 195
» 410 324 | 285 | 262 2% 235 22 219 | 214 | 209 | 205 20 199 196 194
2| a4 | 22¢| 205| 201 26| 22¢| 226 219 212| 200 | 204 | 201 | 198 195] 193
©| 400 | 223| 284 | 201 | 245 | 224 | 225| 218| 212| 200 | 204 | 200 | 197 | 195| 192
4| a08| 323| 283 | 260 | 24| 23| 224 | 247 | 242| 207 | 203 | 200 | 197 | 19¢| 192
@| 407 | 322| 283 | 250 | 24| 22| 224 | 217| 211 | 206 | 203 | 199 | 196 | 19¢| 191
Q| aor| an| 202 |[358] 20| 222 | 220 216 211 | 206 | 202 | 19| 108 | 193] 191
| 400 | 221| 2082| 258 | 20| 23| 220 | 216 | 2190 | 205 | 201 | 1908 | 195 | 192] 190
&| 206 | 320 281 | 258 | 2@ | 231 | 22| 215]| 210] 205 201 | 197 | 194 | 192] 189
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