Lampiran 4. Hasil Uji Heteroskedastisitas tanpa Cross Term

White Heteroskedasticity Test:

F-statistic 5.833935 Probability 0.001078
Obs*R-squared 15.34380 Probability 0.001545
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 07/23/13 Time: 21:19
Sample: 2005:01 2012:12
Included observations: 96
Variable Coefficient Std. Error  t-Statistic Prab.
C -2.561480 1.492981 -1.715682 0.0896
LOG(FD) -0.022986 0.018789  -1.223360 0.2243
LOG(CD) 0.285601 0.181023  1.577708 0.1181
(LOG(CD))"2 -0.012982 0.008115 -1.599728 0.1131
R-squared 0.159831 Mean dependentvar  0.012234
Adjusted R-squared  0.132434  S.D. dependent var 0.012747
S.E. of regression 0.011873  Akaike info criterion -5.988255
Sum squared resid 0.012970  Schwarz criterion -5.881407
Log likelihood 291.4362  F-statistic 5.833935
Durbin-Watson stat ~ 0.564786  Prob(F-statistic) 0.001078




