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1. Bobot Soal 20%
Apa yang anda pahami tentang regresi OLS, Uji T, Uji F dan asumsi klasik!
2. Bobot Soal 20%
Analisis dalam ekonometrika bergantung pada tipe datanya. Setidaknya ada 3 tipe data yaitu data time series, data cross section, dan data pooled. Jelaskan ketiga tipe data tersebut dan tuliskan persamaan ekonometrikanya!
3. Bobot Soal 30%
a. Jelaskan mengenai analisis regresi data panel! 
b. Jelaskan perbedaan antara analisis data panel pendekatan Common Effect, Fixed Effect dan Random Effect?
c. Sebutkan dan Jelaskan tahap-tahap pemilihan model dalam analisis data Panel!
4. Bobot Soal 30%
Berikut ini disajikan output dari Eviews mengenai analisis panel :

Output 1 (CEM)
	Dependent Variable: GDP
	

	Method: Panel Least Squares
	
	

	Date: 04/12/17   Time: 14:17
	
	

	Sample: 1999 2016
	
	

	Periods included: 18
	
	

	Cross-sections included: 4
	
	

	Total panel (balanced) observations: 72
	

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	CONSUMPTION
	8487.805
	1805.441
	4.701237
	0.0000

	INVESTASI
	34.74091
	152.4584
	0.227871
	0.2204

	INFLATION
	-179.2577
	61.65486
	-2.907438
	0.0049

	C
	-10907.49
	697.1373
	-15.64611
	0.0000

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.869161
	    Mean dependent var
	3660.363

	Adjusted R-squared
	0.863388
	    S.D. dependent var
	1830.905

	S.E. of regression
	676.7211
	    Akaike info criterion
	15.92635

	Sum squared resid
	31140702
	    Schwarz criterion
	16.05283

	Log likelihood
	-569.3485
	    Hannan-Quinn criter.
	15.97670

	F-statistic
	150.5737
	    Durbin-Watson stat
	1.804558

	Prob(F-statistic)
	0.000000
	
	
	

	
	
	
	
	

	
	
	
	
	



Output 2 (FEM)
	Dependent Variable: GDP
	

	Method: Panel Least Squares
	
	

	Date: 04/12/17   Time: 14:47
	
	

	Sample: 1999 2016
	
	

	Periods included: 18
	
	

	Cross-sections included: 4
	
	

	Total panel (balanced) observations: 72
	

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	CONSUMPTION
	8487.805
	1846.635
	4.596363
	0.0000

	INVESTASI
	34.74091
	155.9369
	0.222788
	0.8244

	INFLATION
	-179.2577
	63.06162
	-2.842580
	0.0060

	C
	-10907.49
	713.0436
	-15.29708
	0.0000

	
	
	
	
	

	
	
	
	
	

	
	Effects Specification
	
	

	
	
	
	
	

	
	
	
	
	

	Cross-section fixed (dummy variables)
	

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.869161
	    Mean dependent var
	3660.363

	Adjusted R-squared
	0.857083
	    S.D. dependent var
	1830.905

	S.E. of regression
	692.1616
	    Akaike info criterion
	16.00968

	Sum squared resid
	31140702
	    Schwarz criterion
	16.23102

	Log likelihood
	-569.3485
	    Hannan-Quinn criter.
	16.09780

	F-statistic
	71.96539
	    Durbin-Watson stat
	1.804558

	Prob(F-statistic)
	0.000000
	
	
	

	
	
	
	
	

	
	
	
	
	



Output 3 (REM)
	Dependent Variable: GDP
	

	Method: Panel EGLS (Cross-section random effects)

	Date: 04/12/17   Time: 14:49
	
	

	Sample: 1999 2016
	
	

	Periods included: 18
	
	

	Cross-sections included: 4
	
	

	Total panel (balanced) observations: 72
	

	Swamy and Arora estimator of component variances

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	CONSUMPTION
	8487.805
	1846.635
	4.596363
	0.0000

	INVESTASI
	34.74091
	155.9369
	0.222788
	0.8244

	INFLATION
	-179.2577
	63.06162
	-2.842580
	0.0059

	C
	-10907.49
	713.0436
	-15.29708
	0.0000

	
	
	
	
	

	
	
	
	
	

	
	Effects Specification
	
	

	
	
	
	S.D.  
	Rho  

	
	
	
	
	

	
	
	
	
	

	Cross-section random
	0.000000
	0.0000

	Idiosyncratic random
	692.1616
	1.0000

	
	
	
	
	

	
	
	
	
	

	
	Weighted Statistics
	
	

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.869161
	    Mean dependent var
	3660.363

	Adjusted R-squared
	0.863388
	    S.D. dependent var
	1830.905

	S.E. of regression
	676.7211
	    Sum squared resid
	31140702

	F-statistic
	150.5737
	    Durbin-Watson stat
	1.804558

	Prob(F-statistic)
	0.000000
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	Unweighted Statistics
	
	

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.869161
	    Mean dependent var
	3660.363

	Sum squared resid
	31140702
	    Durbin-Watson stat
	1.804558

	
	
	
	
	

	
	
	
	
	



Output 4
	Redundant Fixed Effects Tests
	
	
	

	Equation: Untitled
	
	
	

	Test cross-section fixed effects
	
	

	
	
	
	
	
	

	
	
	
	
	
	

	Effects Test
	Statistic  
	d.f. 
	Prob. 
	

	
	
	
	
	
	

	
	
	
	
	
	

	Cross-section F
	-0.000000
	(3,65)
	0.0000
	

	Cross-section Chi-square
	0.000000
	3
	0.0000
	

	
	
	
	
	
	

	
	
	
	
	
	



Output 5 
	Correlated Random Effects - Hausman Test
	

	Equation: Untitled
	
	

	Test cross-section random effects
	

	
	
	
	
	

	
	
	
	
	

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

	
	
	
	
	

	
	
	
	
	

	Cross-section random
	0.000000
	3
	0.13070

	
	
	
	
	

	
	
	
	
	

	* Cross-section test variance is invalid. Hausman statistic set to zero.

	** WARNING: estimated cross-section random effects variance is zero.

	
	
	
	
	

	Cross-section random effects test comparisons:

	
	
	
	
	

	Variable
	Fixed  
	Random 
	Var(Diff.) 
	Prob. 

	
	
	
	
	

	
	
	
	
	

	CONSUMPTION
	8487.804881
	8487.804881
	0.000000
	0.1500

	INVESTASI
	34.740910
	34.740910
	0.000000
	0.1700

	INFLATION
	-179.257709
	-179.257709
	0.000000
	0.9100

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	


	Output 6
	
	Lagrange Multiplier Tests for Random Effects

	Null hypotheses: No effects
	

	Alternative hypotheses: Two-sided (Breusch-Pagan) and one-sided

	        (all others) alternatives
	

	
	
	
	

	
	
	
	

	
	Test Hypothesis

	
	Cross-section
	Time
	Both

	
	
	
	

	
	
	
	

	Breusch-Pagan
	 2.117647
	 108.0000
	 110.1176

	
	(0.1456)
	(0.0000)
	(0.0000)



Berdasarkan output diatas, jelaskan :
a. Jelaskan hasil dari output diatas, dan tentukan model yang terbaik.
b. Buatlah model regresi dari output EViews diatas
c. Intepretasikan model regresi tersebut.
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Dependent Variable: GDP   

Method: Panel Least Squares    

Date: 04/12/17   Time: 14:17    

Sample: 1999 2016    

Periods  included: 18    

Cross - sections included: 4    

Total panel (balanced) observations: 72   

     

     

Variable  Coefficient  Std. Error  t - Statistic  Prob.     

     

     

CONSUMPTION  8487.805  1805.441  4.701237  0.0000  

INVESTASI  34.74091  152.4584  0.227871  0.2204  

INFLATION  - 179.2577  61.65486  - 2.907438  0.0049  

C  - 10907.49  697.1373  - 15.64611  0.0000  

     

     

R - squared  0.869161       Mean dependent var  3660.363  

Adjusted R - squared  0.863388       S.D. dependent var  1830.905  

S.E. of regression  676.7211       Akaike info  criterion  15.92635  

Sum squared resid  31140702       Schwarz criterion  16.05283  

Log likelihood  - 569.3485       Hannan - Quinn criter.  15.97670  

F - statistic  150.5737       Durbin - Watson stat  1.804558  

Prob(F - statistic)  0.000000     

     

     

  Output 2 (FEM)  

Dependent Variable: GDP   

Method: Panel Least Squares    

Date: 04/12/17   Time: 14:47    

Sample: 1999 2016    

Periods included: 18    

Cross - sections included: 4    

Total panel (balanced) observations: 72   

     

     

Variable  Coefficient  Std. Error  t - Statistic  Prob.     

     

     

CONSUMPTION  8487.805  1846.635  4.596363  0.0000  

INVESTASI  34.74091  155.9369  0.222788  0.8244  

INFLATION  - 179.2577  63.06162  - 2.842580  0.0060  

C  - 10907.49  713.0436  - 15.29708  0.0000  

     

     

 Effects Specification    

     

