
Lampiran. 13 Hasil running Variabel Harga (untuk mencari residual P) sebelum 

adopsi IFRS 

 

 
Dependent Variable: HARGA   

Method: Panel EGLS (Cross-section random effects) 

Date: 07/11/13   Time: 13:56   

Sample: 2005 2007   

Periods included: 3   

Cross-sections included: 61   

Total panel (balanced) observations: 183  

Swamy and Arora estimator of component variances 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 2784.447 4210.808 0.661262 0.5093 

DW1 -719.0515 283.4525 -2.536762 0.0121 

DW2 -768.9817 283.4525 -2.712912 0.0073 

DZ1 2281.986 5153.269 0.442823 0.6585 

DZ2 -1412.788 4355.307 -0.324383 0.7460 

DZ3 -1920.572 4544.756 -0.422591 0.6731 

DZ4 2304.591 4394.723 0.524400 0.6007 

DZ5 -1845.694 4544.756 -0.406115 0.6852 

DZ6 124.7873 4858.549 0.025684 0.9795 

DZ7 -1605.172 4498.142 -0.356852 0.7216 

DZ8 -1593.759 4394.723 -0.362653 0.7173 
     
      Effects Specification   

   S.D.   Rho   
     
     Cross-section random 4109.413 0.8733 

Idiosyncratic random 1565.418 0.1267 
     
      Weighted Statistics   
     
     R-squared 0.095416     Mean dependent var 347.6901 

Adjusted R-squared 0.042823     S.D. dependent var 1600.052 

S.E. of regression 1565.418     Sum squared resid 4.21E+08 

F-statistic 1.814256     Durbin-Watson stat 1.787019 

Prob(F-statistic) 0.061282    
     
      Unweighted Statistics   
     
     R-squared 0.139795     Mean dependent var 1618.676 

Sum squared resid 3.06E+09     Durbin-Watson stat 0.246478 
     
     

 


