	Hasil Estimasi
Menggunakan Aplikasi Eviews 12
Endogenous : IHDI
Exogenous : DOMINV, FORINV, GOVEX


Tabel 1. Rangkuman Hasil Uji LM, Hausman, & Chow

	Test
	Cross-section Value
	Probability
	Best Model Conclusion

	Lagrange Multiplier Test
	314.2910
	0.0000
	Random Effect Model

	Hausman Test
	16.401381
	0.0009
	Fixed Effect Model

	Chow Test
	29.627907
	0.0000
	Fixed Effect Model


Source : Eviews 12
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Hasil Estimasi dengan Model Fixed Effect
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Hasil Correlation Matrix
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Dependent Variable: IHDI

Method: Panel Least Squares

Date: 09/09/22   Time: 08:44

Sample: 2015 2020

Periods included: 6

Cross-sections included: 34

Total panel (unbalanced) observations: 203

VariableCoefficientStd. Errort-StatisticProb.  

DOMINV0.0058800.0035361.6630380.0982

FORINV-0.0008470.002554-0.3317260.7405

GOVEX0.0868350.0215064.0377830.0001

C2.6894610.3212198.3726630.0000

Effects Specification

Cross-section fixed (dummy variables)

R-squared0.858413    Mean dependent var4.094768

Adjusted R-squared0.827708    S.D. dependent var0.090726

S.E. of regression0.037659    Akaike info criterion-3.557192

Sum squared resid0.235417    Schwarz criterion-2.953307

Log likelihood398.0550    Hannan-Quinn criter.-3.312884

F-statistic27.95627    Durbin-Watson stat1.828314

Prob(F-statistic)0.000000
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DOMINVFORINVGOVEX

DOMINV10.36253691...0.60856081...

FORINV0.36253691...10.48686672...

GOVEX0.60856081...0.48686672...1
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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-sectionTimeBoth

Breusch-Pagan 314.2910 2.048609 316.3396

(0.0000)(0.1523)(0.0000)

Honda 17.72825 1.431296 13.54785

(0.0000)(0.0762)(0.0000)

King-Wu 17.72825 1.431296 7.764526

(0.0000)(0.0762)(0.0000)

Standardized Honda 18.64751 1.893214 10.49255

(0.0000)(0.0292)(0.0000)

Standardized King-Wu 18.64751 1.893214 5.430999

(0.0000)(0.0292)(0.0000)

Gourieroux, et al.---- 316.3396

(0.0000)
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Correlated Random Effects - Hausman Test

Equation: Untitled

Test cross-section random effects

Test SummaryChi-Sq. StatisticChi-Sq. d.f.Prob. 

Cross-section random16.40138130.0009

Cross-section random effects test comparisons:

VariableFixed  Random Var(Diff.) Prob. 

DOMINV0.0058800.0087330.0000020.0215

FORINV-0.000847-0.0010720.0000000.6343

GOVEX0.0868350.0281060.0002450.0002

Cross-section random effects test equation:

Dependent Variable: IHDI

Method: Panel Least Squares

Date: 09/09/22   Time: 08:42

Sample: 2015 2020

Periods included: 6

Cross-sections included: 34

Total panel (unbalanced) observations: 203

VariableCoefficientStd. Errort-StatisticProb.  

C2.6894610.3212198.3726630.0000

DOMINV0.0058800.0035361.6630380.0982

FORINV-0.0008470.002554-0.3317260.7405

GOVEX0.0868350.0215064.0377830.0001

Effects Specification

Cross-section fixed (dummy variables)

R-squared0.858413    Mean dependent var4.094768

Adjusted R-squared0.827708    S.D. dependent var0.090726

S.E. of regression0.037659    Akaike info criterion-3.557192

Sum squared resid0.235417    Schwarz criterion-2.953307

Log likelihood398.0550    Hannan-Quinn criter.-3.312884

F-statistic27.95627    Durbin-Watson stat1.828314

Prob(F-statistic)0.000000
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Redundant Fixed Effects Tests

Equation: Untitled

Test cross-section fixed effects

Effects TestStatistic  d.f. Prob. 

Cross-section F29.627907(33,166)0.0000

Cross-section Chi-square391.801044330.0000

Cross-section fixed effects test equation:

Dependent Variable: IHDI

Method: Panel Least Squares

Date: 09/09/22   Time: 08:43

Sample: 2015 2020

Periods included: 6

Cross-sections included: 34

Total panel (unbalanced) observations: 203

VariableCoefficientStd. Errort-StatisticProb.  

DOMINV0.0055720.0047811.1654790.2452

FORINV-0.0082960.004539-1.8278680.0691

GOVEX-0.0051340.010072-0.5096880.6108

C4.1783050.13242431.552370.0000

R-squared0.024483    Mean dependent var4.094768

Adjusted R-squared0.009777    S.D. dependent var0.090726

S.E. of regression0.090282    Akaike info criterion-1.952260

Sum squared resid1.621999    Schwarz criterion-1.886976

Log likelihood202.1544    Hannan-Quinn criter.-1.925849

F-statistic1.664824    Durbin-Watson stat0.280302

Prob(F-statistic)0.175857


