
Lampiran. 14 Hasil running Variabel Harga (untuk mencari residual P) sesudah 

adopsi IFRS 

 

 

 
 

Dependent Variable: HARGA   

Method: Panel EGLS (Cross-section random effects) 

Date: 07/11/13   Time: 12:29   

Sample: 2009 2011   

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 16253.19 9501.176 1.710650 0.0889 

DW1 -3001.700 842.0808 -3.564623 0.0005 

DW2 -970.2008 842.0808 -1.152147 0.2509 

DZ1 -3408.505 11621.27 -0.293299 0.7696 

DZ2 -13198.58 9821.768 -1.343809 0.1808 

DZ3 -14086.03 10249.00 -1.374381 0.1711 

DZ4 -5074.532 9910.655 -0.512028 0.6093 

DZ5 -14268.85 10249.00 -1.392219 0.1657 

DZ6 -12782.40 10956.64 -1.166635 0.2450 

DZ7 -13822.49 10143.88 -1.362643 0.1748 

DZ8 -13169.11 9910.655 -1.328783 0.1857 
     
      Effects Specification   

   S.D.   Rho   
     
     Cross-section random 9100.923 0.7929 

Idiosyncratic random 4650.543 0.2071 
     
      Weighted Statistics   
     
     R-squared 0.119845     Mean dependent var 988.8596 

Adjusted R-squared 0.068673     S.D. dependent var 4818.953 

S.E. of regression 4650.543     Sum squared resid 3.72E+09 

F-statistic 2.342016     Durbin-Watson stat 1.284758 

Prob(F-statistic) 0.012928    
     
      Unweighted Statistics   
     
     R-squared 0.154339     Mean dependent var 3494.618 

Sum squared resid 1.66E+10     Durbin-Watson stat 0.287197 
     
     

 


