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LAMPIRAN 5 
 
Hasil Estimasi Random Effect 
 

Dependent Variable: IG   
Method: Panel EGLS (Cross-section random effects) 
Date: 12/21/18   Time: 01:08   
Sample: 2000 2017   
Periods included: 18   
Cross-sections included: 9   
Total panel (balanced) observations: 162  
Swamy and Arora estimator of component variances 

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.396142 0.027356 14.48096 0.0000 

LN_GDP 0.000180 0.003025 0.059667 0.9525 
INF -0.000146 0.000148 -0.986565 0.3254 

TRADE 4.95E-05 7.50E-05 0.659328 0.5107 
LOAN -0.000402 0.000106 -3.787470 0.0002 

TF_GDP -1174.332 1367.174 -0.858948 0.3917 
     
      Effects Specification   
   S.D.   Rho   
     
     Cross-section random 0.033900 0.8636 

Idiosyncratic random 0.013472 0.1364 
     
      Weighted Statistics   
     
     R-squared 0.084570     Mean dependent var 0.034352 

Adjusted R-squared 0.055229     S.D. dependent var 0.014530 
S.E. of regression 0.014123     Sum squared resid 0.031116 
F-statistic 2.882331     Durbin-Watson stat 0.539240 
Prob(F-statistic) 0.016156    

     
      Unweighted Statistics   
     
     R-squared -0.154099     Mean dependent var 0.368340 

Sum squared resid 0.464929     Durbin-Watson stat 0.036089 
     
      


