
 

60 

 

Lampiran 6 

Hasil Uji Hausman 

Correlated Random Effects - Hausman Test  

Equation: HASILREGRESI   

Test cross-section random effects  
     
     

Test Summary 
Chi-Sq. 
Statistic Chi-Sq. d.f. Prob.  

     
     Cross-section random 1.438949 4 0.8374 
     
     Cross-section random effects test comparisons: 

     

Variable Fixed   Random  Var(Diff.)  Prob.  
     
     

DER 
4273795817

3.870464 
44314743067.

737504 
21338720915

9997920000 0.9140 

ROE 

-
1437855089

4.985168 

-
14418696409.

356078 
11216482056

08771600 0.9698 

INFLASI 
3185200816

503.2964 
31829200095

27.8256 
64046686137
59558400000 0.9773 

PDBPERKAPITA -783.771328 -823.340283 
296396.97331

4 0.9421 
     

Cross-section random effects test equation:  

Dependent Variable: SUKUK   

Method: Panel Least Squares   

Date: 05/03/18   Time: 18:01   

Sample: 2011 2017   

Periods included: 7   

Cross-sections included: 7   

Total panel (unbalanced) observations: 48  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 6.04E+11 4.27E+11 1.413601 0.1658 

ROE -1.44E+10 6.81E+09 -2.111125 0.0416 

DER 4.27E+10 6.69E+10 0.638954 0.5268 

INFLASI 3.19E+12 1.88E+12 1.692597 0.0989 

PDBPERKAPITA -783.7713 7650.775 -0.102443 0.9190 
     
      Effects Specification   
     
     Cross-section fixed (dummy variables)  
     
     R-squared 0.849156     Mean dependent var 6.31E+11 

Adjusted R-squared 0.808387     S.D. dependent var 6.12E+11 

S.E. of regression 2.68E+11     Akaike info criterion 55.66506 

Sum squared resid 2.66E+24     Schwarz criterion 56.09387 

Log likelihood -1324.961     Hannan-Quinn criter. 55.82711 

F-statistic 20.82860     Durbin-Watson stat 2.101655 

Prob(F-statistic) 0.000000    
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