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     LAMPIRAN 2 

HASIL PENGOLAHAN STATA 

 

set more off 

drop firm 

encode kode, gen(firm) 

sort kode quarter 

*panel  identifier 

iis firm 

tis quarter 

 xtset firm quarter 

 

1. Uji Common Effect/Pooled Least Square 
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2. Output Uji Chow (Fixed Effect)  
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3. Output Uji Random Effect (RE) 

 

 

4. Uji LM Test 
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5. Hausman (FE><RE= FE) 

 

6. Uji Multikolinearitas 
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7. Uji Heteroskedastisitas 

 

8. Metode Robust 
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9. Metode GLS 
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10. Perbandingan FE, RE, dan OLS 

 


