Hasil data Regresi Panel Revita Dwi Handayani

Statistik Deskriptif
	
	WTP
	ROA
	CR
	RETURN_SAHAM

	 Mean
	 0.758721
	 0.020471
	 2.384589
	 0.003453

	 Maximum
	 1.000000
	 0.204354
	 11.39784
	 0.274000

	 Minimum
	 0.000000
	-0.218219
	 0.210118
	-0.066667

	 Std. Dev.
	 0.427984
	 0.082175
	 2.449193
	 0.034789

	 Observations
	 1720
	 1720
	 1720
	 1720



Uji kelayakan model panel

[image: ]

[image: ]
[image: ]
Uji Multikolinearitas
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Uji Heterokedastisitas
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Redundant Fixed Effects Tests.
Equation: Uniitied
Test cross-section fixed effects

Effects Test Statistic ot Prob.
Cross-section F 1050737 (4291287) 02600
Cross-section Chi-square 516493075 429 00023
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Correlated Random Effects - Hausman Test
Equation: Uniitied
Test cross-section random effects

Test Summary Chi-Sq Statistic Chi-Sq.df.  Prob.

Cross-section random 2045346 3 08830
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Lagrange Multplier Tests for Random Effects

Null hypotheses: No efiects

Altemaive hypotheses: Two-sided (Breusch-Pagan) and one-sided
(all others) altematives

TestHypothesis
Cross-section  Time. Both
Breusch-Pagan 0342200 2583499 2925789

(05585)  (01080)  (0.0872)
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Variance Inflation Factors
Date: 0115124 Time: 14:00
Sample: 11720

Included observations: 1720

Coeficient  Uncentered

Variable Variance VIF
wrp 186E08 1813740
ROA 0000112 1155784

CR 102607 1720274
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Prob(F-statistic) 0.158677
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Dependent Variable: RETURN_SAHAM
Method: Panel Least Squares

Date: 01/16/24_Time: 1356

‘Sample: 2018 2021

Periods included: 4

Cross-sections included: 430

Total panel (balanced) obsenvations: 1720

Variable Coeficient  Sto.Eror  tStatistic  Prob.
c 0001637 0001885 -0.882167  0.3778
wip 0004841 0002051 2350089  0.0184
CR 0000245 0000345 0707851 04791
ROA 0040709 0010783 3775308  0.0002
R-squared 0017457  Mean dependentvar 0003453
AdustedR-squared  0.015740 S.D. dependentvar 0034789
SE of regression 0034514 Akaike info criterion 3892560
Sum squared resid 2044169 Schwarz citerion 3870888
Log likelihood 3351602 Hannan-Quinn citer.  -3.887871
F-statistic 10.16300  Durbin-Watson stat 2124390

Prob(F-statistic) 0000001





