Lampiran 4
Hasil Regresi Model Random Effect

Dependent Variable: SUKUK

Method: Panel EGLS (Cross-section random effects)
Date: 05/03/18 Time: 17:59

Sample: 2011 2017

Periods included: 7

Cross-sections included: 7

Total panel (unbalanced) observations: 48

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.
C 6.17E+11 4.96E+11 1.243966 0.2203
ROE -1.44E+10 6.73E+09 -2.143087 0.0378
DER 4.43E+10 6.53E+10 0.678917 0.5008
INFLASI 3.18E+12 1.88E+12 1.692916 0.0977
PDBPERKAPITA -823.3403 7631.380 -0.107889 0.9146
Effects Specification
S.D. Rho
Cross-section random 6.78E+11 0.8649
Idiosyncratic random 2.68E+11 0.1351
Weighted Statistics
R-squared 0.189108 Mean dependent var 9.52E+10
IAdjusted R-squared 0.113676 S.D. dependent var 2.80E+11
S.E. of regression 2.63E+11 Sum squared resid 2.98E+24
F-statistic 2.507009 Durbin-Watson stat 1.875548
Prob(F-statistic) 0.055892
Unweighted Statistics
R-squared 0.049567 Mean dependent var 6.31E+11
Sum squared resid 1.68E+25 Durbin-Watson stat 0.333382
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