LAMPIRAN

Universitas Esa Unggul

Lampiran 1. Hasil Analisis Regresi Data Panel tanpa Variabel Moderasi menggunakan
metode Fixed Effect Model (FEM) tanpa GLS

Variable Coefficient Std. Error t-Statistic Prob.
C 0.446795 0.270987 1.648768 0.1002
X1 -0.211072 0.050810 -4.154120 0.0000
X2 0.068259 0.016470 4.144543 0.0000
X3 0.005033 0.024307 0.207078 0.8361
X4 -0.178186 0.025597 -6.961228 0.0000
X5 -0.017975 0.009310 -1.930826 0.0544
X6 0.000160 0.000479 0.335281 0.7376
Effects Specification
Cross-section fixed (dummy variables)
Root MSE 0.038950 R-squared 0.610187
Mean dependent var -0.058332  Adjusted R-squared 0.471503
S.D. dependent var 0.062459  S.E. of regression 0.045406
Akaike info criterion -3.124756  Sum squared resid 0.643263
Schwarz criterion -2.055015 Log likelihood 774.4482
Hannan-Quinn criter. -2.702107  F-statistic 4.399846
Durbin-Watson stat 2.586648 Prob(F-statistic) 0.000000

Lampiran 2. Hasil Analisis Regresi Data Panel tanpa Variabel Moderasi menggunakan
metode Fixed Effect Model (FEM) dengan GLS

Variable Coefficient Std. Error t-Statistic Prob.
C 0.298228 0.173538 1.718510 0.0867
X1 -0.169045 0.033520 -5.043161 0.0000
X2 0.053206 0.014323 3.714689 0.0002
X3 0.003946 0.007207 0.547510 0.5844
X4 -0.108777 0.025376 -4.286523 0.0000
X5 -0.012748 0.005986 -2.129415 0.0340
X6 0.000312 0.000318 0.981475 0.3271
Effects Specification
Cross-section fixed (dummy variables)
Weighted Statistics
Root MSE 0.038271 R-squared 0.671193
Mean dependent var -0.080415  Adjusted R-squared 0.554213
S.D. dependent var 0.067347  S.E. of regression 0.044615
Sum squared resid 0.621031  F-statistic 5.737691
Durbin-Watson stat 2.488398  Prob(F-statistic) 0.000000
Unweighted Statistics
R-squared 0.598465 Mean dependent var -0.058332
Sum squared resid 0.662606 Durbin-Watson stat 2.611076
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Lampiran 3. Hasil Analisis Regresi Data Panel dengan Variabel Moderasi menggunakan
metode Fixed Effect Model (FEM) tanpa GLS

Variable Coefficient Std. Error t-Statistic Prob.
C 0.499100 0.276473 1.805243 0.0720
X1 -0.278048 0.085710 -3.244053 0.0013
X2 0.069723 0.028685 2.430687 0.0156
X3 0.015815 0.029195 0.541686 0.5884
X4 -0.038051 0.061721 -0.616509 0.5380
X5 0.275761 0.287080 0.960573 0.3375
X6 -0.003187 0.076683 -0.041557 0.9669
X7 -0.035055 0.057893 -0.605514 0.5453
X8 -0.178870 0.025859 -6.917208 0.0000
X9 -0.019531 0.009441 -2.068807 0.0394
X10 0.000101 0.000482 0.209001 0.8346
Effects Specification

Cross-section fixed (dummy variables)
Root MSE 0.038821 R-squared 0.612762
Mean dependent var -0.058332  Adjusted R-squared 0.468176
S.D. dependent var 0.062459  S.E. of regression 0.045549
Akaike info criterion -3.112516  Sum squared resid 0.639013
Schwarz criterion -2.004570 Log likelihood 775.8535
Hannan-Quinn criter. -2.674773  F-statistic 4.238056
Durbin-Watson stat 2.606441 Prob(F-statistic) 0.000000

Lampiran 4. Hasil Analisis Regresi Data Panel dengan Variabel Moderasi menggunakan
metode Fixed Effect Model (FEM) dengan GLS

Variable Coefficient Std. Error t-Statistic Prob.
C 0.333108 0.173935 1.915128 0.0564
X1 -0.196161 0.054196  -3.619469 0.0003
X2 0.053991 0.020449 2.640253 0.0087
X3 0.017117 0.011317 1.512534 0.1314
X4 -0.023418 0.029430 -0.795745 0.4268
X5 0.119014 0.187884 0.633444 0.5269
X6 -0.011462 0.039401  -0.290893 0.7713
X7 -0.031896 0.028724  -1.110416 0.2677
X8 -0.106857 0.026683  -4.004758 0.0001
X9 -0.013818 0.005973  -2.313294 0.0214
X10 0.000231 0.000326 0.709378 0.4786
Effects Specification
Cross-section fixed (dummy variables)
Weighted Statistics
Root MSE 0.038058 R-squared 0.660376
Mean dependent var -0.079054  Adjusted R-squared 0.533568
S.D. dependent var 0.063441 S.E. of regression 0.044653
Sum squared resid 0.614126 F-statistic 5.207696
Durbin-Watson stat 2.508736 Prob(F-statistic) 0.000000
Unweighted Statistics

R-squared 0.599714 Mean dependent var -0.058332
Sum squared resid 0.660544 Durbin-Watson stat 2.623026
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Lampiran 5. Hasil Heteroskedastisitas tanpa Variabel Moderasi

Variable Coefficient Std. Error t-Statistic Prob.
C 0.081499 0.026216 3.108796 0.0020
X1 0.017126 0.013695 1.250532 0.2118
X2 0.001120 0.002490 0.449882 0.6530
X3 0.001866 0.002931 0.636729 0.5247
X4 0.038161 0.010634 3.588560 0.0004
X5 -0.002014 0.000914 -2.202662 0.0282
X6 0.000173 0.000238 0.728371 0.4668
Root MSE 0.026382  R-squared 0.055026
Mean dependent var 0.027939  Adjusted R-squared 0.041429
S.D. dependent var 0.027171  S.E. of regression 0.026602
Akaike info criterion -4.399258  Sum squared resid 0.295106
Schwarz criterion -4.332399  Log likelihood 939.6427
Hannan-Quinn criter. -4.372843  F-statistic 4.046987
Durbin-Watson stat 1.315880 Prob(F-statistic) 0.000590

Lampiran 6. Hasil Heteroskedastisitas dengan Variabel Moderasi

Variable Coefficient Std. Error t-Statistic Prob.
C 0.089716 0.027398 3.274589 0.0011
X1 -0.025820 0.027177 -0.950091 0.3426
X2 -0.002057 0.008305 -0.247638 0.8045
X3 0.007752 0.005182 1.496011 0.1354
X4 -0.015850 0.025109 -0.631235 0.5282
X5 0.198462 0.107890 1.839489 0.0666
X6 0.013616 0.033944 0.401121 0.6885
X7 -0.026739 0.020705 -1.291389 0.1973
X8 0.040684 0.010699 3.802635 0.0002
X9 -0.002183 0.000921 -2.370591 0.0182
X10 0.000160 0.000237 0.673493 0.5010
Root MSE 0.026025 R-squared 0.074364
Mean dependent var 0.027846  Adjusted R-squared 0.051952
S.D. dependent var 0.027082  S.E. of regression 0.026369
Akaike info criterion -4.407632  Sum squared resid 0.287175
Schwarz criterion -4.302568 Log likelihood 945.4180
Hannan-Quinn criter. -4.366122  F-statistic 3.317978
Durbin-Watson stat 1.350767  Prob(F-statistic) 0.000368
Lampiran 7. Hasil Multikolinieritas tanpa Variabel Moderasi
X1 X2 X3 X4 X5 X6
X1 1.000000 -0.216046  0.112820  0.284269  0.006435  0.087614
X2 -0.216046 1.000000  0.209734  -0.039586  0.003281  -0.055820
X3 0.112820  0.209734 1.000000  0.077659  0.463935  -0.010088
X4 0.284269  -0.039586  0.077659 1.000000  0.084900  0.094322
X5 0.006435  0.003281 0.463935  0.084900 1.000000  -0.007929
X6 0.087614  -0.055820  -0.010088  0.094322  -0.007929  1.000000
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Lampiran 8. Hasil Multikolinieritas dengan Variabel Moderasi

X1 X2 X3 X4 X5 X6 X7 X8 X9 X10
X1 1.000000  -0.216046 0.112820 0.050284 0.775697  -0.169187 0.136513 0.284269 0.006435 0.087614
X2 -0.216046 1.000000 0.209734 0.026840  -0.168702 0.867753 0.172590  -0.039586 0.003281  -0.055820
X3 0.112820 0.209734 1.000000 0.107547 0.154194 0.213304 0.825795 0.077659 0.463935  -0.010088
X4 0.050284 0.026840 0.107547 1.000000 0.501789 0.428599 0.397472 0.137637 0.002071  -0.046772
X5 0.775697  -0.168702 0.154194 0.501789 1.000000 0.008138 0.283582 0.283852 0.047854 0.066909
X6 -0.169187 0.867753 0.213304 0.428599 0.008138 1.000000 0.347860 0.043801  -0.001347  -0.079958
X7 0.136513 0.172590 0.825795 0.397472 0.283582 0.347860 1.000000 0.152196 0.423894  -0.004240
X8 0.284269  -0.039586 0.077659 0.137637 0.283852 0.043801 0.152196 1.000000 0.084900 0.094322
X9 0.006435 0.003281 0.463935 0.002071 0.047854  -0.001347 0.423894 0.084900 1.000000  -0.007929
X10 0.087614  -0.055820  -0.010088  -0.046772 0.066909  -0.079958  -0.004240 0.094322  -0.007929 1.000000

Lampiran 9. Hasil Normalitas tanpa Variabel Moderasi

Method Value Adj. Value Probability
Lilliefors (D) 0.064927 NA 0.0002
Cramer-von Mises (W2) 0.591949 0.592647 0.0000
Watson (U2) 0.571774 0.572449 0.0000
Anderson-Darling (A2) 3.748718 3.755396 0.0000

Lampiran 10. Hasil Normalitas dengan Variabel Moderasi

Method Value Adj. Value Probability
Lilliefors (D) 0.068039 NA 0.0001
Cramer-von Mises (W2) 0.592022 0.592720 0.0000
Watson (U2) 0.572178 0.572853 0.0000
Anderson-Darling (A2) 3.796142 3.802905 0.0000

Lampiran 11. Hasil Autokorelasi tanpa Variabel Moderasi

Variable Coefficient Std. Error t-Statistic Prob.
X1 -0.045408 0.029185 -1.555859 0.1205
X2 -0.007963 0.005307 -1.500550 0.1342
X3 -0.000165 0.006247 -0.026411 0.9789
X4 -0.199122 0.022663 -8.786273 0.0000
X5 0.002852 0.001948 1.463519 0.1441
X6 0.000355 0.000507 0.700155 0.4842
C -0.123296 0.055869 -2.206868 0.0279
R-squared 0.187776  Mean dependent var -0.058332
Adjusted R-squared 0.176089  S.D. dependent var 0.062459
S.E. of regression 0.056694  Akaike info criterion -2.885931
Sum squared resid 1.340318  Schwarz criterion -2.819072
Log likelihood 618.8173 Hannan-Quinn criter. -2.859515
F-statistic 16.06751 Durbin-Watson stat 1.561567
Prob(F-statistic) 0.000000
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Lampiran 12. Hasil Autokorelasi dengan Variabel Moderasi

Variable Coefficient Std. Error t-Statistic Prob.

X1 -0.034127 0.058397 -0.584398 0.5593

X2 -0.036952 0.017845 -2.070685 0.0390

X3 0.006064 0.011135 0.544632 0.5863

X4 -0.066601 0.053955 -1.234372 0.2178

X5 -0.038541 0.231835 -0.166244 0.8680

X6 0.123290 0.072939 1.690303 0.0917

X7 -0.025531 0.044492 -0.573835 0.5664

X8 -0.199290 0.022990 -8.668592 0.0000

X9 0.002965 0.001979 1.498700 0.1347

X10 0.000392 0.000509 0.770863 0.4412

C -0.111386 0.058872 -1.891996 0.0592

R-squared 0.196450 Mean dependent var -0.058332
Adjusted R-squared 0.176994  S.D. dependent var 0.062459
S.E. of regression 0.056663  Akaike info criterion -2.877800
Sum squared resid 1.326003  Schwarz criterion -2.772736
Log likelihood 621.0936 Hannan-Quinn criter. -2.836290
F-statistic 10.09695 Durbin-Watson stat 1.561146
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