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PEMILIHAN MODEL
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Correlation

TATO | NPM | CR R
TATO | 1000000 = -0085047  -0.103916 | 0366392
NPU | 0085047 | 1000000 0326435 | 0250281
CR | 0403916 0326435 1000000 0874726
DR | 0366302 0250281 | 0.674728  1.000000
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Dependent Variable: ROA

Method: Panel Least Squares

Date: 12/02/22   Time: 11:41

Sample: 1 72

Periods included: 6

Cross-sections included: 12

Total panel (balanced) observations: 72

Variable Coefficient Std. Error t-Statistic Prob.  

C -0.130650 0.020972 -6.229894 0.0000

TATO 0.143952 0.005670 25.38637 0.0000

NPM 0.527533 0.038627 13.65714 0.0000

CR 0.009205 0.004245 2.168509 0.0337

DR 0.077808 0.031813 2.445839 0.0171

R-squared 0.948114    Mean dependent var 0.085940

Adjusted R-squared 0.945016    S.D. dependent var 0.074567

S.E. of regression 0.017485    Akaike info criterion -5.188031

Sum squared resid 0.020484    Schwarz criterion -5.029929

Log likelihood 191.7691    Hannan-Quinn criter. -5.125090

F-statistic 306.0727    Durbin-Watson stat 1.851629

Prob(F-statistic) 0.000000
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Dependent Variable: ROA

Method: Panel EGLS (Cross-section weights)

Date: 12/02/22   Time: 12:08

Sample: 1 72

Periods included: 6

Cross-sections included: 12

Total panel (balanced) observations: 72

Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.  

C -0.117728 0.015076 -7.809109 0.0000

TATO 0.156314 0.006475 24.13946 0.0000

NPM 0.502918 0.027713 18.14765 0.0000

CR 0.006226 0.003309 1.881463 0.0651

DR 0.050962 0.024845 2.051192 0.0449

Effects Specification

Cross-section fixed (dummy variables)

Weighted Statistics

R-squared 0.968290    Mean dependent var 0.108918

Adjusted R-squared 0.959796    S.D. dependent var 0.101126

S.E. of regression 0.017976    Sum squared resid 0.018095

F-statistic 113.9993    Durbin-Watson stat 2.164287

Prob(F-statistic) 0.000000

Unweighted Statistics

R-squared 0.952483    Mean dependent var 0.085940

Sum squared resid 0.018759    Durbin-Watson stat 2.053371
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Dependent Variable: ROA

Method: Panel EGLS (Cross-section random effects)

Date: 12/02/22   Time: 12:13

Sample: 1 72

Periods included: 6

Cross-sections included: 12

Total panel (balanced) observations: 72

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.  

C -0.130650 0.021828 -5.985548 0.0000

TATO 0.143952 0.005902 24.39067 0.0000

NPM 0.527533 0.040204 13.12149 0.0000

CR 0.009205 0.004418 2.083457 0.0410

DR 0.077808 0.033111 2.349909 0.0217

Effects Specification

S.D.   Rho  

Cross-section random 0.000000 0.0000

Idiosyncratic random 0.018199 1.0000

Weighted Statistics

R-squared 0.948114    Mean dependent var 0.085940

Adjusted R-squared 0.945016    S.D. dependent var 0.074567

S.E. of regression 0.017485    Sum squared resid 0.020484

F-statistic 306.0727    Durbin-Watson stat 1.851629

Prob(F-statistic) 0.000000

Unweighted Statistics

R-squared 0.948114    Mean dependent var 0.085940

Sum squared resid 0.020484    Durbin-Watson stat 1.851629
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Redundant Fixed Effects Tests

Equation: Untitled

Test cross-section fixed effects

Effects Test Statistic   d.f.  Prob. 

Cross-section F 0.531578 (11,56) 0.8736

Cross-section Chi-square 7.150880 11 0.7867
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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 5.296369 4 0.2582

** WARNING: estimated cross-section random effects variance is zero.

Cross-section random effects test comparisons:

Variable Fixed   Random  Var(Diff.)  Prob. 

TATO 0.154849 0.143952 0.000036 0.0710

NPM 0.533175 0.527533 0.000009 0.0550

CR 0.007059 0.009205 0.000004 0.2770

DR 0.055852 0.077808 0.000328 0.2253
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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  2.662493  1.608989  4.271482

(0.1027) (0.2046) (0.0388)

Honda -1.631715  1.268459 -0.256860

(0.9486) (0.1023) (0.6014)

King-Wu -1.631715  1.268459  0.139595

(0.9486) (0.1023) (0.4445)

Standardized Honda -1.489065  3.710585 -3.231742

(0.9318) (0.0001) (0.9994)

Standardized King-Wu -1.489065  3.710585 -2.605790

(0.9318) (0.0001) (0.9954)

Gourieroux, et al. -- --  1.608989

(0.2141)


