Lampiran 2. Sintaks R

#Common Effect Model semua variabel
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> library (plm)
> =plm{Produksi~LL3+LAP+REP+L5H+JP+JET, data=panel, model="pooling™)
> Summary (Conmmon)
Pooling Model
Call:
plm{formmla = Produksi ~ LL5S 4+ LAP + RRP + L5H + JP + JEKTI, data = panel,
model = "pooling™)
Balanced Panel: n = 12, T = 10, H = 120
Besiduals:
Min. 1=t Qu. Median 3rd Qu. Max.
-2118.13 -3782.16 11.28 286.43 1960.50
Coefficients:
Estimate Std. Error t-wvalue Pri(>|t])
(Intercept) -—-470.678363 469.664084 -1.0022 0.318408
LLS 0.134333 0.443331 0.3030 0.762442
LAF 6.517747 0.217367 29.9850 « 2.2e-1g *=*
ERP 8.735648 3.8B68209 2.2583 0.025848 *
LSH 0.392181 0.357210 1.0978 0.274&806
JE -0.066866 0.023347 -2.8640 ©0.00498 =
JET 0.631002 2.348530 0.2687 0.78B666
Signif. codes: g vs®®r Q_QQ1 **=r Q0,01 **f Q.05 *.* 0.1 * *r 1
Total Sum of Sguares: 2968800000
Besidual Sum of Sguares: 43409000
R-Squared: 0.98538
Adj. B-Sguared: 0.9846
F-statistic: 126%9.2 on & and 113 DF, p-value: < 2.22e-16
# Common Effect Model tanpa variabel JKT
o= lm ({ Produksi~LAP+LLS+JP+RRP+LSH, data=pancel, model="pooling™)
o= 7 [ commor )
Pooling Model
Call:
plmi{formula = Produksi ~ LAP 4+ LLS + JP 4+ REFP + L5SH, data = pancel,
model = "pooling™)
Balanced Panel: n = 12, T = 10, W = 120
Residuals:
Min. lst Cu. Median 3rd Cu. Max.
—2121.327 —-377.143 13.175 2E9.583 1973.500
Cosefficients:
Estimate S5td. Error t—wvalus
(Intercept) —389.969663 359.568227 —-1.0845
LAP 6.517461 0.216478 30.1069 a
LLS 0.134198 0.441523 0.3039
JEB —0.066T31 0.023247 —-2.8706 o
RRP 8.805743 3.243664 2.2910 -
LSH O.3TEz19 0.350811 1.0724
Signif. codes: 0 MYex®®r Qg _QQ1 *A®*F Q0_01 **f 0_.05 *_.f 0.1 * 1
Total Sum of Scguares: 2962800000
Residual Sum of Sguares: 43436000
R—Scmared:
Hdj. R—Scmarsed: 0.98473
F—=tatistic: 1535.52 om 5 and 114 DF, p—valuese: <« 2_2Z2=-1&



# Common Effect Model tanpa variabel JKT dan LLS

> common=plm(Produksi~LAP+JP+BRRP+L5H, data~pancl, model="pooling™)
> Summary [ Common)
Pooling Model

Call:
plmi{formula = Produksi ~ LAP + JP + RRP + L5H, data = panel,

model = "pooling™)

Balanced Panel: n = 12, T = 10, H = 120

Residuals:

Min. 1st QOu. Median 3rd Qu. Max.
—-2107.2949 -—-3T79.520 19.958 269.438 2005.710
Coefficients:

Estimate Std. Error t-wvalue Pr({=|tl)
(Imtcercept) -357.466l2l 341.940100 -1.0454 0.298028
LLF &.578600 0.079684 8

2.5584 <« 2.Z2e-1lg #**=%
JE —-0.066T791 0.023154 -2.8847 0.004875 *=%
ERP g8.64598¢ 3.794287 2.2787 0.024467 *
LSH 0.371678 0.349107 1.0647 0.28%264
Signif. codes: Q Y&&&rFr 0 QQ1 “&&%Fr g Q1 Y&f Q.05 *.f Q.1 * r 1
Total Sum of Sgquares: 2968800000
Residual Sum of Scuares: 43472000
E—-Scuared: 0.98536

Adj. B—-Sguared: 0.98485
F-statistic: 1934.65 on 4 and 115 DF, p-valuse: < 2Z2.22e-1&

#Common Effect Model variabel yang signifikan

> common=plm(Produksi~LAP+JP+RRP, data=panel, model="pooling™)
> summary (Ccommon)
Pooling Model

Call:
plm(formula = Produksi ~ LA&AP + JP + RRP, data = panel, model = "pooling™)

Balanced Panel: n = 12, T = 10, N = 120

Residuals:

Min. 1=t Qu. Median 3rd Qu. Max.
-2112.338 -360.820 26.065 2B80.673 19&2.174
Coefficients:

Eztimate S5td. Error t-wvalue Pr(>|t])
{(Intercept) -320.748685 340.392138 -0.9423 0.348002

LAP 6.59841%9 0.077524 85.1149 < 2.2e-16 ***
JF -0.065235 0.023121 -2.8215 0.005626 **
RRP 8.264648 3.779157 2.1869 0.030757 *

S5ignif. codes: O “#%**f (Q0.001 **** Q.01 *** 0.05 *." 0.1 * " 1

Total Sum of Sguares: 2968800000
Besidual Sum of Squares: 433900000
E-Sguared: 0.898521

2dj. R-Sqguared: 0.924823
F-statistic: 2576.1% on 3 and 116 DF, p-value: < 2.22e-16
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#Fixed Effect Model semua variabel

> summary (fixed)
Cneway (indiwvidual) effect Within Model

Call:

plm{formula = Produksi ~ LLS5 + LAP + RRP + LS5H + JP + JKT, data = panel,

model = "within"™

Balanced Panel: n = 12, T = 10, N = 120

Resziduals:

Min. 1=t {m. Median 3rd Qmu. Max.
-1769.658 -314.991 -84.468 383.779 1547.442
Coefficients:

Estimate 5td. Error t-value Pr{>|t])

LLS -1.4184594 2.46910% -0.5745 0.5668369
LAP &.508107 0.223804 22.0795 « 2.2e-16 #*=#
RRP 16.152578 4.744613 3.4044 0.0009491 #*%
L5H 0.528512 0.395759 1.3354 0.1847057
JP 0.010829 0.144538 0.0756 0.9338777
JET 5.634237 3.4239%64 1.6455 0.1029387

Signif. codes: 0 Y#%*" (0.001 *#*=7 Q.01 “*" Q.05 *." 0.1 * " 1

Total S5um of Sguares: 364240000
Residual S5um of Squares: 36098000
R-Squared: 0.90089

Adj. R-S5qguared: 0.88438
F-statistic: 154.535 on & and 102 DF, p-value: < 2.22e-16

#Fixed Effect Model variabel yang signifikan
» fixed=plm(Produksi~LAP+RRP, data=panel, model="within"
> summary (fixed)

Cneway (individual) effect Within Model

Call:
plm(formula = Produksi ~ LAP + RRP, data = panel, model =

Balanced Panel: n = 12, T = 10, N = 120

Residuals:

Min. 1st Qu. Median 3rd Qu. Max.
-1792.311 -340.4&2 -78.386 362.572 1544.621
Coefficients:

Estimate 5td. Error t-wvalue Pr(>|t])
LAP 6&.55887 0.21987 29.8303 « 2.2e-1k **¥
ERFP 15.521&0 4,.58887 3.3824 0.001007 #*=*

Signif. codes: O Y#%#%f 0.001 ***7 0.01 **" 0.05 *." 0.1

Total Sum of Sguares: 364240000
Residual Sum of Squares: 37424000
R-Sguared: 0.89725

Adj. R-Squared: 0.88465
F-statistic: 462.838 on 2 and 106 DF, p-wvalue: < 2.22e-16

]

r

"within")
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# Random Effect Model semua variabel

» random=plm (Produksi~LLS+LAP+REP+LSH+JP+JET,

> summar
Cneway (indiwvidual)

data=panel, model="random™)

effect Random Effect Model

(Swamy-Arora's transformation)

Call:
plm{formula =
model = "random")
Balanced Panel: n = 12,
Effects:
var

idiosyncratic 353803.7

Froduksi ~ LL5 + LAF + RRF + L5SH + JF + JKI,

data = panel,

T =10, N = 120

std.dewv share
594.9 0,828

individual 27541.4 le6.0 0.072
theta: 0.25301
Residuals:

Min. 1=t Qu. Median 3rd Qu. Ma=x.
-2042.74 -353.78 -12.28 317.64 1854.5%
Coefficients:

Estimate 5Std. Error z-wvalue Pri(>|z]|)

{Intercept) -775.321428 541.754300 -1.4311 0.152383
LLS 0.127458 0.457447 0.2786 0.780529
LRP 6.532918 0.215704 30.2865 < 2.2e-16 #***
REP 10.322722 4.070874 2.6831 0.007293 #*
LSH 0.417385 0.366127 1.1400 ©0.25428%
JB -0.072078 0.028865 -2.4971 0.012520 *
JET 1.810213 2.607555 0.6%42 0.487545
Signif. codes: O ‘***f 0,001 Y**f Q.01 **f Q.05 *.f 0.1 * " 1
Total Sum of Sguares: 1828900000
Residual Sum of Sguares: 40800000

0.97769
0.97651

E-Squared:
Ldj. RE-Sguared:

Chisg: 4952.37 on € DF, p-value: < 2.22e-16&



#Random Effect Model variabel yang signifikan

> random=plm(Produksi~LAP+JP+RRP, data=panel, model="random™)
> summary (random)
Cneway (individual) effect Random Effect Model

({Swamy—-Arora's transformation)

Call:
plm(formula = Produksi ~ L&F + JPF + RRP, data = panel, model = "random")

Balanced Panel: n = 12, T = 10, H = 120

Effects:

wvar =std.dev share
idiosyncratic 356366.0 597.0 0.9&2
individual 13938.7 118.1 0.038

theta: 0.1522

Eesiduals:

Min. 1=t Qu. Median 3rd Qu. Max.
-2068.854 -338.628 18.542 294.668 1812.902
Coefficients:

Estimate 5td. Error z-value Pr(>|z|)
{Intercept) -409.627292 3T74.386211 -1.0941 0.273898

LAF 6.603520 0.087304 T5.6383 « 2.2e-1g **¥
JF -0.068257 0.026093 -2.6158 0.00888% »*
ERF 9.642059 3.902874 2.4705 0.013482 *

S5ignif. codes: O ****f 0,001 ***f 0.01 **f 0.05 *." 0.1 * " 1

Total Sum of Sguares: 2238500000
Besidual Sum of Sguares: 42310000
R-Sqguared: 0.98108

2dj. BE-Sguared: 0.98059
Chi=g: 6015.71 on 3 DF, p-wvalue: < 2.22e-16

#Uji Chow

> pFtest (fixed, common)
F test for individual effects
data: Produksi.Padi ~ LAP + RRP

F-=31.83492, dfl = 10, df2.= 106, p=value =:0.06321
alternative hypothesis: significant effects

#Uji Hausman
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> #uji hausman
> phtest (fixed, random)

Hausman Test

data: Produksi ~ LA4F + ERFP
chisg = €.2281, df = 2, p-value = 0.04442
alternative hypothesis: one model i=s inconsistent

#Uji Uji Breusch Pagan

> #uji braus pagan
> plmtest (random, effect="twoways", tvpe="bp")

Lagrange Multiplier Test - two-ways effects (Breusch-Pagan) for
balanced panels

data: Produk=si ~ LAP + JP + ERP

chisg = 71.657, df = 2, p-wvalue = 2.753e-1&
alternative hypothesis: significant effects

> plmtest (random, effect="individual™, type="bp")

Lagrange Multiplier Test - (Breusch-Pagan) for bkalanced panels

data: Produksi ~ LAFP + JFP + ERF
chisg = 0.42136, df = 1, p-wvalue = 0.5163
alternative hypothesis: significant effects

> plmtest (random, effect="time", type="bp")

Lagrange Multiplier Test - time effects (Breusch-Pagan) for balanced
panels

data: Produksi ~ LAP + JP + ERP
chi=zg = 71.236, df = 1, p-value < 2.2e-16
alternative hypothesis: significant effects



