LAMPIRAN

TABEL HASIL UJI PENELITIAN

1.1.Tabel Uji Normalitas

16

Series: Standardized Residuals
144 = Sample 2013 2019
12 | Obsenations 77
10 | — Mean -7.21e-19
8 * Median -0.012103
I Maximum 0.374001
6 || Minimum -0.380695
Std. Dev. 0.152195
4 Skewness  0.256046
2 | Kurtosis 3.969988
e D _— I - T e Jarque-Bera  3.859989
-0.4 0.3 0.2 -0.1 0.0 0.1 0.2 0.3 Probability 0.145149

1.2.Tabel Uji Heteroskedastisitas

Dependent Variable: RESABS

Method: Panel Least Squares

Date: 11/11/20 Time: 19:42

Sample: 2013 2019

Periods included: 7

Cross-sections included: 11

Total panel (balanced) observations: 77

Variable Coefficient Std. Error t-Statistic Prob.
C -35.80381 41.34941 -0.865885 0.3898
BSIZE 0.706715 2.012637 0.351139 0.7267
DKSIZE -5.409890 3.024619 -1.788618 0.0785
KINDEP 21.51811 11.53383 1.865653 0.0667

1.3.Uji Autokolerasi

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.822197 Prob. F(2,71) 0.1691
Obs*R-squared 3.759403 Prob. Chi-Square(2) 0.1526




1.4.Uji Chow

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

Effects Test Statistic d.f. Prob.
Cross-section F 4.499115 (10,63) 0.0001
Cross-section Chi-square 41.496423 10 0.0000

1.5.Uji Hausmen

Correlated Random Effects - Hausman Test
Equation: Untitled
Test cross-section random effects

Chi-Sq.
Test Summary Statistic ~ Chi-Sq. d.f. Prob.
Cross-section random 15.306216 3 0.0016
1.6.Regresi Data Panel
Dependent Variable: ARL
Method: Panel Least Squares
Date: 07/18/20 Time: 18:06
Sample: 2013 2019
Periods included: 7
Cross-sections included: 11
Total panel (balanced) observations: 77
Variable Coefficient Std. Error t-Statistic Prob.
C 123.8502 68.56323 1.806365 0.0756
BSIZE -0.343916 3.337241 -0.103054 0.9182
DKSIZE -7.608655 5.015252 -1.517103 0.1342
KINDEP -0.762126 19.12474 -0.039850 0.9683

Effects Specification




Cross-section fixed (dummy variables)

R-squared 0.430197 Mean dependent var 89.81818
Adjusted R-squared 0.312619 S.D. dependent var 20.38493
S.E. of regression 16.90083 Akaike info criterion 8.655568
Sum squared resid 17995.20 Schwarz criterion 9.081715
Log likelihood -319.2394 Hannan-Quinn criter. 8.826023
F-statistic 3.658815 Durbin-Watson stat 1.518231
Prob(F-statistic) 0.000256
1.7.Uji Koefisien Determinasi
Dependent Variable: ARL
Method: Panel Least Squares
Date: 07/18/20 Time: 18:06
Sample: 2013 2019
Periods included: 7
Cross-sections included: 11
Total panel (balanced) observations: 77
R-squared 0.430197 Mean dependent var 89.81818
Adjusted R-squared 0.312619 S.D. dependent var 20.38493
S.E. of regression 16.90083 Akaike info criterion 8.655568
Sum squared resid 17995.20 Schwarz criterion 9.081715
Log likelihood -319.2394 Hannan-Quinn criter. 8.826023
F-statistic 3.658815 Durbin-Watson stat 1.518231
Prob(F-statistic) 0.000256
1.8.Uji Parsial (uji t)
Dependent Variable: ARL
Method: Panel Least Squares
Date: 07/18/20 Time: 18:06
Sample: 2013 2019
Periods included: 7
Cross-sections included: 11
Total panel (balanced) observations: 77
Variable Coefficient Std. Error t-Statistic Prob.
C 123.8502 68.56323 1.806365 0.0756
BSIZE -0.343916 3.337241 -0.103054 0.9182
DKSIZE -7.608655 5.015252 -1.517103 0.1342



KINDEP -0.762126 19.12474 -0.039850 0.9683
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.430197 Mean dependent var 89.81818
Adjusted R-squared 0.312619 S.D. dependent var 20.38493
S.E. of regression 16.90083 Akaike info criterion 8.655568
Sum squared resid 17995.20 Schwarz criterion 9.081715
Log likelihood -319.2394 Hannan-Quinn criter. 8.826023
F-statistic 3.658815 Durbin-Watson stat 1.518231
Prob(F-statistic) 0.000256
1.9.Uji Simultan (uji f)

Cross-section fixed (dummy variables)
R-squared 0.430197 Mean dependent var 89.81818
Adjusted R-squared 0.312619 S.D. dependent var 20.38493
S.E. of regression 16.90083 Akaike info criterion 8.655568
Sum squared resid 17995.20 Schwarz criterion 9.081715
Log likelihood -319.2394 Hannan-Quinn criter. 8.826023
F-statistic 3.658815 Durbin-Watson stat 1.518231
Prob(F-statistic) 0.000256




