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Redundant Fixed Effects Tests

Equation: Untitled

Test cross-section fixed effects

Effects Test Statistic  d.f. Prob. 

Cross-section F 21.950274 (32,130) 0.0000

Cross-section Chi-square 306.370215 32 0.0000

Cross-section fixed effects test equation:

Dependent Variable: LOGY

Method: Panel Least Squares

Date: 07/21/23   Time: 08:18

Sample: 2018 2022

Periods included: 5

Cross-sections included: 33

Total panel (balanced) observations: 165

Variable Coefficient Std. Error t-Statistic Prob.  

C -5.413957 5.062120 -1.069504 0.2864

LOGX1 0.395230 0.062395 6.334360 0.0000

LOGX2 0.496687 0.675658 0.735116 0.4633

R-squared 0.306855     Mean dependent var 1.320622

Adjusted R-squared 0.298298     S.D. dependent var 0.835695

S.E. of regression 0.700042     Akaike info criterion 2.142661

Sum squared resid 79.38948     Schwarz criterion 2.199133

Log likelihood -173.7695     Hannan-Quinn criter. 2.165585

F-statistic 35.85873     Durbin-Watson stat 0.382452

Prob(F-statistic) 0.000000
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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  202.2039  0.013634  202.2176

(0.0000) (0.9070) (0.0000)

Honda  14.21984 -0.116766  9.972382

(0.0000) (0.5465) (0.0000)

King-Wu  14.21984 -0.116766  4.629860

(0.0000) (0.5465) (0.0000)

Standardized Honda  14.82752  0.451438  7.011354

(0.0000) (0.3258) (0.0000)

Standardized King-Wu  14.82752  0.451438  2.622519

(0.0000) (0.3258) (0.0044)

Gourieroux, et al. -- --  202.2039

(0.0000)
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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 13.867057 2 0.0010

Cross-section random effects test comparisons:

Variable Fixed  Random Var(Diff.) Prob. 

LOGX1 -1.487442 0.315230 0.235034 0.0002

LOGX2 -2.339817 0.435535 0.270414 0.0003

Cross-section random effects test equation:

Dependent Variable: LOGY

Method: Panel Least Squares

Date: 07/21/23   Time: 08:22

Sample: 2018 2022

Periods included: 5

Cross-sections included: 33

Total panel (balanced) observations: 165

Variable Coefficient Std. Error t-Statistic Prob.  

C -6.445995 3.016697 -2.136773 0.0345

LOGX1 -1.487442 0.497340 -2.990797 0.0033

LOGX2 -2.339817 0.658525 -3.553115 0.0005

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.891749     Mean dependent var 1.320622

Adjusted R-squared 0.863438     S.D. dependent var 0.835695

S.E. of regression 0.308826     Akaike info criterion 0.673751

Sum squared resid 12.39852     Schwarz criterion 1.332588

Log likelihood -20.58444     Hannan-Quinn criter. 0.941196

F-statistic 31.49754     Durbin-Watson stat 2.176378

Prob(F-statistic) 0.000000

Hasil Tes Uji Hausman 
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Hasil Uji Pemilihan Model FEM 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Uji Heteroskedastisitas 

 

 

 

 

 

 

 

 

 

Dependent Variable: RESABS

Method: Panel Least Squares

Date: 07/21/23   Time: 08:42

Sample: 2018 2022

Periods included: 5

Cross-sections included: 33

Total panel (balanced) observations: 165

Variable Coefficient Std. Error t-Statistic Prob.  

C 0.002482 0.187780 0.013218 0.9895

LOGX1 2.87E-05 3.31E-05 0.867231 0.3874

LOGX2 4.16E-05 8.13E-05 0.511808 0.6097

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.559713     Mean dependent var 0.184792

Adjusted R-squared 0.444561     S.D. dependent var 0.203087

S.E. of regression 0.151356     Akaike info criterion -0.752532

Sum squared resid 2.978125     Schwarz criterion -0.093695

Log likelihood 97.08389     Hannan-Quinn criter. -0.485087

F-statistic 4.860644     Durbin-Watson stat 2.807054

Prob(F-statistic) 0.000000

Dependent Variable: LOGY

Method: Panel Least Squares

Date: 07/21/23   Time: 08:38

Sample: 2018 2022

Periods included: 5

Cross-sections included: 33

Total panel (balanced) observations: 165

Variable Coefficient Std. Error t-Statistic Prob.  

C -6.445995 3.016697 -2.136773 0.0345

LOGX1 -1.487442 0.497340 -2.990797 0.0033

LOGX2 -2.339817 0.658525 -3.553115 0.0005

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.891749     Mean dependent var 1.320622

Adjusted R-squared 0.863438     S.D. dependent var 0.835695

S.E. of regression 0.308826     Akaike info criterion 0.673751

Sum squared resid 12.39852     Schwarz criterion 1.332588

Log likelihood -20.58444     Hannan-Quinn criter. 0.941196

F-statistic 31.49754     Durbin-Watson stat 2.176378

Prob(F-statistic) 0.000000


