LAMPIRAN

Lampiran 1.Hasil Uji Heteroskedasisitas

chiz (1)
EFrob > chi

2.682
0.1054

Lampiran 2.Hasil Uji Multikolinearitas

Variable VIF 1/VIF
1gdpj 7.27  0.137597
opn 7.16  0.139708
opni 1.81  0.552443
lgdpi 1.5  0.641591
1dis 1.27  0.785773
101 112 0.893769

Mean VIF 3.36
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Lampiran 3.Hasil Uji Common Effect

*common effect

reg lexport IDI ldis lgdpi lgdpj opni opnj

Source 55 d< MS Number of oba = 50
F{ =&, 43) = &7.20
Model 312.373823 & 52.0623048 Prob > F = 0.0000
Residu=al 33.3153824 43 -T7TT747T6335 R-squared = D0.3036
Ady R-sguared = 0.8302
Total 345683211 43 T.05488187 Root MSE = 88021
lexport Coef . S5td. Err. t Ex|t] [95% Conf. Interwvall
DI .0887267 0108665 8.17 0.0oo 0668122 1106412
1ldis —-1._306454 -1842455 -7.0% 0.0oo -1.678021 —.5934886%3
lgdpi 1.382811 .0801&54 17.25 0.0oo 1.221102 1.54452
lgdp] -11_7835 4_ 7845962 -2_46 0.01=s —-21_4432% -2.143703
opni 0026348 .0014258 &.06 0.0oo .0057536 -01150%&
opnd -.1287876 0709464 -1.82 0.076 —-.2718647 0142854
_cons 320.5488 124.803% 2.38 0.022 48 62055 592 . 4067
Lampiran 4.Hasil Uji Fixed Effect
*fixed effect
xbtreg lexport IDTI ldis lgdpi lgdp]j copni opnj, fe
note: ldis omitted because of collinearity
Fixed—effects (within) regression Humber of obs = 50
Croup wariable: negara HMumber of groups = 10
B—=g: wWwithin = 0.1373 Obs per group: mim = 5
between = 0.5Z853 awg = 5.0
owerall = 0.5135 max = 5
F(5,35) = 1.72
corriu_i, Hb) = —0.372& Prok > F = 0.155%
lexport Coef_ S5td. Err t BPx>lt| [25% Conf. Imnterwvall]
IDI -0Z29267T4 -0D292636 o.3s2 o.332 —.03125%59 -02339338
ldis {omitted)
lgdpi 4 _935229 3 .3903028 1.26 0.215 —3.000521 1z . 87038
lgdp3 —9_230366 =3.44178 -2 .70 0o.011 —16.272815 —2.303781
opni -0012427 0052096 o.35 o.726 —.0027334 -01z4187
opndj —.0854521 027212 -2 .20 o.0z2g —.1€02365 —.0032077
_cons 145 _102 98 _.84326 1.47 0.151 —55_.5&6047 345 _7645
sigma_ua 8.1264283
sigma_ e -40247351
rho -939755313 {fraction of wariance due to wu_il

F test that 211 u_i=0:

45 .68

Prok > F = 0.0000



Lampiran 5.Hasil Uji Random Effect

*random effect

xtreg lexport IDI ldis lgdpi lgdpj opni opnj, re

Rendom-effects GLS regression Humber of obks = 50
Group wvarisble: negara Humber of groups = i0
B-=3g: within = 0.1573 Obs per group: min = 5
between = 0.8330 awvg = 5.0
overall = 0_8774 max = 5
Wzld chiZ (&) = &6l.34
corrfu_i, ) = 0 {(assumed) FProb > chiz = 0.0000
lexport Coef Std. Err._ = P> |=| [95% Conf. Interwvall]
IDI .0551187 .0203511 2.71 0.007 .0152313 .0950061
ldis —-1.386434 . 4726965 —-2.33 0.003 —-2.312302 —.4539661
lgdpi 1.25384 1947287 E.44 0.000 .8720611 1.635619
lgdp]j -9 _ 360385 2.602141 -3.860 0.000 -14_ 48109 -4 260883
opni .0055505 .0030025 1.85 0.085 —-.0003344 0114353
opnij —.105%137 .0353338 —-3.00 0.003 —-.1751727 —.0366666
_cons 257 .8406 T73.12755 3.53 0.00o0 114 .5133 401.168
sSigma u 1.006658
sigma_e -40247351
rho 88218037 {fraction of wariance due to u_i)

Lampiran 6.Hasil Uji Chow

F test that all u i=0:

F(9, 35 =

45. 68

Prob > F = 0.0000



Lampiran 7. Hasil Uji Hausman

hauaman fe re

—— Coefficients

82

chiZ (5}

Proby>chiZ

(Vv b-V_B i

(b} {B) {b—B) sgrt{diag(V _b-V _B))
fa re Difference S_E.
IDI .02593674 .0551187 -.0257513 .0218557
lgdpi 4. 9352259 1.25384 3.68138%9 3.504172
lgdpj -9.290966 -9 .3603985 .0700154 2.252713
opni .0015427 . 0055505 —-.0037078& .0D42573
opnj —-.0854521 -.1053%1597 .0204676 .011672%9
b = consistent under Ho and Ha; ocbtained from xtreg
B = inconsistent under Ha, efficient under Ho; obtained from xtreg
Test: Ho: difference in coefficients not systematic

= (b-B)"'[{V_b-V_B)~{-111(b-B}

3

4.86
0.4333

not positive defimnite)

Lampiran 8. Hasil Lagrange Multiplier

xttesatl

lexport [

Estimate

Test:

Breusch and Pagan Lagrangian multiplier test for random effects

negara,t] = ¥b + ulnegara] + el[negara,t]
d results:
Var 3d = sgrt(Var)
lexport 7.054882 2.656103
e 181528459 4024735
u 1.01336 1.008658
Variu) = 0
chikarz (01l) = §3.72
Prok > chikarZ = 0.0000
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