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Lampiran 1. Output Eviews   

 

Uji Normalitas  

0

2

4

6

8

10

12

-1.0 -0.5 0.0 0.5 1.0 1.5 2.0 2.5

Series: Residuals

Sample 1 48

Observations 48

Mean      -1.90e-16

Median  -0.151517

Maximum  2.278597

Minimum -1.193530

Std. Dev.   0.733989

Skewness   0.753255

Kurtosis   3.732608

Jarque-Bera  5.612580

Probability  0.060429


 

Autokorelasi Durbin Watson 
 
 

Dependent Variable: Y   

Method: Least Squares   

Date: 07/03/20   Time: 00:14   

Sample: 1 48    

Included observations: 48   
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 1.086091 0.397116 2.734943 0.0090 

CSR 0.221272 1.517988 0.145766 0.8848 

ROE -1.968037 1.554886 -1.265712 0.2123 

ROA 8.492851 3.196138 2.657222 0.0109 
     
     R-squared 0.169257     Mean dependent var 1.488475 

Adjusted R-squared 0.112615     S.D. dependent var 1.740963 

S.E. of regression 1.640006     Akaike info criterion 3.906932 

Sum squared resid 118.3433     Schwarz criterion 4.062866 

Log likelihood -89.76637     Hannan-Quinn criter. 3.965860 

F-statistic 2.988209     Durbin-Watson stat 1.381193 

Prob(F-statistic) 0.041126    
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Multikolinearitas  

 

Variance Inflation Factors  

Date: 07/03/20   Time: 00:11  

Sample: 1 48   

Included observations: 48  
    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 
    
    C  0.157701  2.814402  NA 

X1  2.304288  2.324696  1.066615 

X2  2.417669  2.615755  2.505174 

X3  10.21530  3.134926  2.592368 
    
    

 

Heterokedastisitas  
  

Heteroskedasticity Test: Breusch-Pagan-Godfrey 
     
     F-statistic 0.354350     Prob. F(3,44) 0.7862 

Obs*R-squared 1.132333     Prob. Chi-Square(3) 0.7693 

Scaled explained SS 9.088526     Prob. Chi-Square(3) 0.0281 
     
          

Test Equation:    

Dependent Variable: RESID^2   

Method: Least Squares   

Date: 07/03/20   Time: 00:10   

Sample: 1 48    

Included observations: 48   
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 3.943347 2.693074 1.464255 0.1502 

CSR -9.500194 10.29435 -0.922856 0.3611 

ROE 0.233791 10.54457 0.022172 0.9824 

ROA 3.152255 21.67484 0.145434 0.8850 
     
     R-squared 0.023590     Mean dependent var 2.465485 

Adjusted R-squared -0.042983     S.D. dependent var 10.89023 

S.E. of regression 11.12182     Akaike info criterion 7.735350 

Sum squared resid 5442.574     Schwarz criterion 7.891284 

Log likelihood -181.6484     Hannan-Quinn criter. 7.794278 

F-statistic 0.354350     Durbin-Watson stat 2.066183 

Prob(F-statistic) 0.786203    
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COMMON EFFECT  
 

Dependent Variable: Y   

Method: Panel Least Squares   

Date: 07/02/20   Time: 23:59   

Sample: 2015 2018   

Periods included: 4   

Cross-sections included: 12   

Total panel (balanced) observations: 48  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 1.086091 0.397116 2.734943 0.0090 

CSR 0.221272 1.517988 0.145766 0.8848 

ROE -1.968037 1.554886 -1.265712 0.2123 

ROA 8.492851 3.196138 2.657222 0.0109 
     
     R-squared 0.169257     Mean dependent var 1.488475 

Adjusted R-squared 0.112615     S.D. dependent var 1.740963 

S.E. of regression 1.640006     Akaike info criterion 3.906932 

Sum squared resid 118.3433     Schwarz criterion 4.062866 

Log likelihood -89.76637     Hannan-Quinn criter. 3.965860 

F-statistic 2.988209     Durbin-Watson stat 0.908456 

Prob(F-statistic) 0.041126    
     
     

 

FIXED EFFECT  
 

Dependent Variable: Y   

Method: Panel Least Squares   

Date: 07/03/20   Time: 00:01   

Sample: 2015 2018   

Periods included: 4   

Cross-sections included: 12   

Total panel (balanced) observations: 48  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 1.586246 0.298625 5.311825 0.0000 

CSR -0.119223 1.515246 -0.078683 0.9378 

ROE 5.208528 1.017209 5.120412 0.0000 

ROA -6.243416 2.284566 -2.732868 0.0100 
     
      Effects Specification   
     
     Cross-section fixed (dummy variables)  
     
     R-squared 0.854470     Mean dependent var 1.488475 

Adjusted R-squared 0.792729     S.D. dependent var 1.740963 

S.E. of regression 0.792608     Akaike info criterion 2.623330 

Sum squared resid 20.73150     Schwarz criterion 3.208081 

Log likelihood -47.95993     Hannan-Quinn criter. 2.844308 

F-statistic 13.83976     Durbin-Watson stat 1.848680 

Prob(F-statistic) 0.000000    
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Chow  
 

Redundant Fixed Effects Tests   

Equation: Untitled   

Test cross-section fixed effects  
     
     Effects Test Statistic   d.f.  Prob.  
     
     Cross-section F 14.125139 (11,33) 0.0000 

Cross-section Chi-square 83.612889 11 0.0000 
     
          

Cross-section fixed effects test equation:  

Dependent Variable: Y   

Method: Panel Least Squares   

Date: 07/03/20   Time: 00:02   

Sample: 2015 2018   

Periods included: 4   

Cross-sections included: 12   

Total panel (balanced) observations: 48  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 1.086091 0.397116 2.734943 0.0090 

CSR 0.221272 1.517988 0.145766 0.8848 

ROE -1.968037 1.554886 -1.265712 0.2123 

ROA 8.492851 3.196138 2.657222 0.0109 
     
     R-squared 0.169257     Mean dependent var 1.488475 

Adjusted R-squared 0.112615     S.D. dependent var 1.740963 

S.E. of regression 1.640006     Akaike info criterion 3.906932 

Sum squared resid 118.3433     Schwarz criterion 4.062866 

Log likelihood -89.76637     Hannan-Quinn criter. 3.965860 

F-statistic 2.988209     Durbin-Watson stat 0.908456 

Prob(F-statistic) 0.041126    
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RANDOM EFFECT 

 
 

Dependent Variable: Y   

Method: Panel EGLS (Cross-section random effects) 

Date: 07/03/20   Time: 00:03   

Sample: 2015 2018   

Periods included: 4   

Cross-sections included: 12   

Total panel (balanced) observations: 48  

Swamy and Arora estimator of component variances 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 1.457355 0.315398 4.620682 0.0000 

CSR -0.509507 1.112292 -0.458070 0.6492 

ROE 2.371760 0.915247 2.591389 0.0129 

ROA 0.003065 1.993893 0.001537 0.9988 
     
      Effects Specification   

   S.D.   Rho   
     
     Cross-section random 0.690622 0.4316 

Idiosyncratic random 0.792608 0.5684 
     
      Weighted Statistics   
     
     R-squared 0.201042     Mean dependent var 0.740833 

Adjusted R-squared 0.146567     S.D. dependent var 1.203922 

S.E. of regression 1.112200     Sum squared resid 54.42753 

F-statistic 3.690567     Durbin-Watson stat 0.891518 

Prob(F-statistic) 0.018697    
     
      Unweighted Statistics   
     
     R-squared 0.010299     Mean dependent var 1.488475 

Sum squared resid 140.9876     Durbin-Watson stat 0.344166 
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Hausman 

 
 

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 45.636678 3 0.0000 
     
          

Cross-section random effects test comparisons: 

     

Variable Fixed   Random  Var(Diff.)  Prob.  
     
     CSR -0.119223 -0.509507 1.058777 0.7045 

ROE 5.208528 2.371760 0.197037 0.0000 

ROA -6.243416 0.003065 1.243631 0.0000 
     
          

Cross-section random effects test equation:  

Dependent Variable: Y   

Method: Panel Least Squares   

Date: 07/03/20   Time: 00:03   

Sample: 2015 2018   

Periods included: 4   

Cross-sections included: 12   

Total panel (balanced) observations: 48  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 1.586246 0.298625 5.311825 0.0000 

CSR -0.119223 1.515246 -0.078683 0.9378 

ROE 5.208528 1.017209 5.120412 0.0000 

ROA -6.243416 2.284566 -2.732868 0.0100 
     
      Effects Specification   
     
     Cross-section fixed (dummy variables)  
     
     R-squared 0.854470     Mean dependent var 1.488475 

Adjusted R-squared 0.792729     S.D. dependent var 1.740963 

S.E. of regression 0.792608     Akaike info criterion 2.623330 

Sum squared resid 20.73150     Schwarz criterion 3.208081 

Log likelihood -47.95993     Hannan-Quinn criter. 2.844308 

F-statistic 13.83976     Durbin-Watson stat 1.848680 

Prob(F-statistic) 0.000000    
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Lihat berapa variabel bebas / k (untuk menentukan garis atas) 

Berapa jumlah sampel (untuk menentukan garis bawah) 

K = 3   n = 48 

Diperoleh nilai  

dL  dU 

1,201  1,474 

Sehingga 4-dL  = 4 – 1,201  = 2,799 

Sehingga 4 – dU  = 4 – 1,474  = 2,526 

 

Perolehan Durbin Watson (DW) = 1,311 

Kesimpulannya adalah dl < dw < du berarti 1,201 < 1,311 < 1,474 

 

Lampiran. 2. Durbin Watson 


