
LAMPIRAN



LAMPIRAN 1
DATA PENELITIAN



Perusahaan Tahun Laba Operasional Inflasi BI Rate Nilai Tukar
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LAMPIRAN 2

UJI STATISTIK DESKRIPTIF

Y X1 X2 X3
Mean 184.4172 4.885417 6.125083 11.96048
Median 89.00000 4.315000 6.000000 12.66450
Maximum 982.0000 8.900000 7.750000 15.67800
Minimum -987.0000 2.410000 4.250000 8.532000
Std. Dev. 431.5459 1.826627 1.035657 2.251663
Skewness -0.093457 0.763964 -0.125497 -0.247297
Kurtosis 3.051388 2.292686 1.962586 1.421692
Observations 30 30 30 30



LAMPIRAN 3

HASIL UJI COMMON EFFECT (POOLED LEAST SQUARE)

Dependent Variable: Y Method: Panel Least Squares
Variable Coefficient Std. Error t-Statistic Prob.

C -589.3424 352.6148 -1.671349 0.0973

X1 99.42683 27.03341
   3.6

77924 0.0004
X2 -81.29197 46.23279 -1.758319 0.0813

X3 65.71129 17.74075
   3.7

03975 0.0003
R-squared 0.7581741 Prob(F-statistic) 0.000000



LAMPIRAN 4

HASIL UJI FIXED EFFECT MODEL (FEM)

Dependent Variable: Y Method: Panel Least Squares
Variable Coefficient Std. Error t-Statistic Prob.
C 1345.714 1170.747 1.152012 0.2519
X1 137.5578 43.53709 3.159553 0.0021
X2 -200.3699 99.68569 -2.010017 0.0470
X3 -50.92119 99.46340 -0.511959 0.6098
R-
squared 0.634603

Prob(F-
statistic) 0.000006



LAMPIRAN 5

HASIL UJI RANDOM EFFECT MODEL (REM)

Dependent Variable: Y
Method: Panel EGLS (Cross-

section random effects)
Variable Coefficient Std. Error t-Statistic Prob.
C -589.3424 353.4005 -1.667633 0.0981
X1 99.42683 27.09365 3.669747 0.0004
X2 -81.29197 46.33581 -1.754409 0.0820
X3 65.71129 17.78028 3.695740 0.0003
R-squared 0.758174 Prob(F-statistic) 0.000000



LAMPIRAN 6

HASIL UJI CHOW 

Redundant Fixed Effects Tests

Equation: Untitled

Test cross-section fixed effects

Effects Test Statistic d.f. Prob.

Cross-section F 0.953161 11,105 0.4935



LAMPIRAN 7

UJI COMMON EFFECT MODEL (CEM)

Variable Coefficient Std. Error t-Statistic Prob.
C -589.3424 352.6148 -1.671349 0.0973

X1 99.42683 27.03341 3.677924 0.0004
X2 101.29197 46.23279 4.758319 0.0013
X3 65.71129 17.74075 3.703975 0.0003



LAMPIRAN 8

UJI NORMALITAS



LAMPIRAN 9

UJI MULTIKOLIENERITAS

X1 X2 X3

X1 1.000000 0.637382 -0.383325

X2 0.637382 1.000000 -0.304470

X3 -0.383325 -0.304470 1.000000



LAMPIRAN 10

UJI HETEROSKEDASITAS

R-squared 0.098115 Mean dependent var 0.321739
Adjusted R-squared 0.044014 S.D. dependent var 0.468162
S.E. of regression 233.7776 Akaike info criterion 0.956593
Sum squared resid 6339628. Schwarz criterion 1.689053

Log likelihood -822.7630 Hannan-Quinn criter. 1.252052
F-statistic 2.826280 Durbin-Watson stat 2.225706

Prob(F-statistic) 0.041711



LAMPIRAN 11

UJI AUTOKORELASI

R-squared 0.758174 Mean dependent var 184.4172
Adjusted R-squared 0.636403 S.D. dependent var 431.5459
S.E. of regression 401.0354 Akaike info criterion 14.85874
Sum squared resid 18656208 Schwarz criterion 14.95166
Log likelihood -887.5245 Hannan-Quinn criter. 14.89648
F-statistic 7.265226 Durbin-Watson stat 1.956526
Prob(F-statistic) 0.000000



LAMPIRAN 12

UJI HIPOTESIS

(Uji t)

Variable Coefficient Std. Error t-Statistic Prob.

C -589.3424 352.6148 -1.671349 0.0973

X1 99.42683 27.03341 3.677924 0.0004

X2 101.29197 46.23279 4.758319 0.0013

X3 65.71129 17.74075 3.703975 0.0003

Kofisien Determinasi (R2)
R-squared 0.758174 Mean dependent var 184.4172
Adjusted R-squared 0.636403 S.D. dependent var 431.5459
S.E. of regression 401.0354 Akaike info criterion 14.85874
Sum squared resid 18656208 Schwarz criterion 14.95166
Log likelihood -887.5245 Hannan-Quinn criter. 14.89648
F-statistic 7.265226 Durbin-Watson stat 1.956526
Prob(F-statistic) 0.000000  


