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LAMPIRAN 

 

Lampiran 1. Statisitik deskriptif 

 

 

  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 ROA KSP PKS PUK 

 Mean  1.039697  30.25891  69.94566  1370774

3 

 Median  1.830000  27.85000  72.15000  5151701. 

 Maximum  29.21000  77.29000  97.50000  1.68E+0

8 

 Minimum -64.39000  2.500000  22.71000  143771.0 

 Std. Dev.  10.68619  17.09190  17.13505  2290398

6 

 Skewness -1.994290  0.464032 -0.485378  3.672392 

 Kurtosis  12.72401  2.673524  2.690818  19.58894 

     

 Jarque-

Bera 

 805.4746  7.057535  7.568457  2399.971 

 Probability  0.000000  0.029341  0.022726  0.000000 

     

 Sum  181.9470  5295.310  12240.49  2.40E+0

9 

 Sum Sq. 

Dev. 

 19869.86  50831.12  51088.10  9.13E+1

6 

     

 Observatio

ns 

 175  175  175  175 
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Lampiran 2. Common Effect Model 

 

Dependent Variable: ROA   

Method: Panel Least Squares  

Date: 08/03/18   Time: 15:39  

Sample: 2013 2017   

Periods included: 5   

Cross-sections included: 35  

Total panel (balanced) observations: 175 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     KSP 0.278024 0.079243 3.508486 0.0006 

PKS 0.407092 0.077720 5.237898 0.0000 

PUK -1.88E-08 3.40E-08 -0.553393 0.5807 

C -35.58939 7.525046 -4.729458 0.0000 

     
     R-squared 0.147341     Mean dependent var 1.039697 

Adjusted R-squared 0.132382     S.D. dependent var 10.68619 

S.E. of regression 9.953758     Akaike info criterion 7.456369 

Sum squared resid 16942.22     Schwarz criterion 7.528707 

Log likelihood -648.4323     Hannan-Quinn criter. 7.485712 

F-statistic 9.849673     Durbin-Watson stat 1.399723 

Prob(F-statistic) 0.000005    
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Lampiran 3. Fixed Effect Model 

 
Dependent Variable: ROA   

Method: Panel Least Squares  

Date: 08/03/18   Time: 15:41  

Sample: 2013 2017   

Periods included: 5   

Cross-sections included: 35  

Total panel (balanced) observations: 175 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     KSP 0.141693 0.102127 1.387415 0.1676 

PKS 0.309654 0.101752 3.043231 0.0028 

PUK 2.30E-08 4.32E-08 0.533317 0.5947 

C -25.22248 9.824416 -2.567326 0.0113 

     
      Effects Specification   

     
     Cross-section fixed (dummy variables)  

     
     R-squared 0.435209     Mean dependent var 1.039697 

Adjusted R-squared 0.282675     S.D. dependent var 10.68619 

S.E. of regression 9.050672     Akaike info criterion 7.433036 

Sum squared resid 11222.31     Schwarz criterion 8.120246 

Log likelihood -612.3906     Hannan-Quinn criter. 7.711788 

F-statistic 2.853183     Durbin-Watson stat 2.078592 

Prob(F-statistic) 0.000006    
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Lampiran 4. Random Effect Model 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Dependent Variable: ROA   

Method: Panel EGLS (Cross-section random effects) 

Date: 08/03/18   Time: 15:41  

Sample: 2013 2017   

Periods included: 5   

Cross-sections included: 35  

Total panel (balanced) observations: 175 

Swamy and Arora estimator of component variances 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     KSP 0.228566 0.083628 2.733136 0.0069 

PKS 0.370728 0.082430 4.497469 0.0000 

PUK -2.72E-09 3.57E-08 -0.076343 0.9392 

C -31.76992 8.002167 -3.970164 0.0001 

     
      Effects Specification   

   S.D.   Rho   

     
     Cross-section random 4.190399 0.1765 

Idiosyncratic random 9.050672 0.8235 

     
      Weighted Statistics   

     
     R-squared 0.117647     Mean dependent var 0.722323 

Adjusted R-squared 0.102167     S.D. dependent var 9.566329 

S.E. of regression 9.064482     Sum squared resid 14050.19 

F-statistic 7.600005     Durbin-Watson stat 1.669744 

Prob(F-statistic) 0.000084    

     
      Unweighted Statistics   

     
     R-squared 0.144758     Mean dependent var 1.039697 

Sum squared resid 16993.53     Durbin-Watson stat 1.380539 
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Lampiran 5. Uji Chow 

 
Redundant Fixed Effects Tests  

Equation: Untitled   

Test cross-section fixed effects  

     
     Effects Test Statistic   d.f.  Prob.  

     
     Cross-section F 2.053755 (34,137) 0.0020 

Cross-section Chi-square 72.083384 34 0.0001 

     
          

Cross-section fixed effects test equation: 

Dependent Variable: ROA   

Method: Panel Least Squares  

Date: 08/03/18   Time: 15:41  

Sample: 2013 2017   

Periods included: 5   

Cross-sections included: 35  

Total panel (balanced) observations: 175 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     KSP 0.278024 0.079243 3.508486 0.0006 

PKS 0.407092 0.077720 5.237898 0.0000 

PUK -1.88E-08 3.40E-08 -0.553393 0.5807 

C -35.58939 7.525046 -4.729458 0.0000 

     
     R-squared 0.147341     Mean dependent var 1.039697 

Adjusted R-squared 0.132382     S.D. dependent var 10.68619 

S.E. of regression 9.953758     Akaike info criterion 7.456369 

Sum squared resid 16942.22     Schwarz criterion 7.528707 

Log likelihood -648.4323     Hannan-Quinn criter. 7.485712 

F-statistic 9.849673     Durbin-Watson stat 1.399723 

Prob(F-statistic) 0.000005    
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Lampiran 6. Uji Haussman 
 
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 3.522271 3 0.3179 

     

          

Cross-section random effects test comparisons: 

     

Variable Fixed   Random  Var(Diff.)  Prob.  

     

     KSP 0.141693 0.228566 0.003436 0.1384 

PKS 0.309654 0.370728 0.003559 0.3059 

PUK 0.000000 -0.000000 0.000000 0.2897 

     

          

Cross-section random effects test equation: 

Dependent Variable: ROA   

Method: Panel Least Squares  

Date: 08/03/18   Time: 15:41  

Sample: 2013 2017   

Periods included: 5   

Cross-sections included: 35  

Total panel (balanced) observations: 175 

     

     Variable Coefficient Std. Error t-Statistic Prob.   

     

     C -25.22248 9.824416 -2.567326 0.0113 

KSP 0.141693 0.102127 1.387415 0.1676 

PKS 0.309654 0.101752 3.043231 0.0028 

PUK 2.30E-08 4.32E-08 0.533317 0.5947 

     

      Effects Specification   
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Cross-section fixed (dummy variables)  

     

     R-squared 0.435209     Mean dependent var 1.039697 

Adjusted R-squared 0.282675     S.D. dependent var 10.68619 

S.E. of regression 9.050672     Akaike info criterion 7.433036 

Sum squared resid 11222.31     Schwarz criterion 8.120246 

Log likelihood -612.3906     Hannan-Quinn criter. 7.711788 

F-statistic 2.853183     Durbin-Watson stat 2.078592 

Prob(F-statistic) 0.000006    
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