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Uji White-POM Test 1

F-statistic 1.191496  Probability 0.307312
Obs*R-squared 15.18783  Probability 0.295774
Test Equation:
Dependent Variable: RESIDA2
Method: Least Squares
Date: 07/16/09 Time: 21:52
Sample: 175
Included observations: 75
Variable Coefficient  Std. Error  t-Statistic Prob.
C -0.822636 ~ 0.925602 -0.888758  0.3776
CRPOM 0.272933  0.131776  2.071187  0.0426
CRPOM*LEVERAGE 0.070384  0.055861 1.259978  0.2125
CRPOM*PROFIT 0.361327  0.146463 2.467015 0.0164
CRPOM*SIZE -0.022896  0.009733 -2.352307  0.0219
LEVERAGE 0.408792  0.406628 1.005320 0.3187
LEVERAGE"2 0.080405 0.073117 1.099671 0.2758
LEVERAGE*PROFIT  0.359309  0.267123 1.345109  0.1836
LEVERAGE*SIZE -0.036649  0.027868 -1.315126  0.1934
PROFIT 0.026322 1.142447  0.023040  0.9817
PROFITA2 0.202711 0.646135  0.313729  0.7548
PROFIT*SIZE -0.032117  0.082110 -0.391140  0.6971
SIZE 0.088146  0.128257  0.687264  0.4945
SIZE2 -0.001773  0.004546 -0.390028  0.6979
R-squared 0.202504 Mean dependent var 0.021811
Adjusted R-squared 0.032546 S.D. dependent var 0.028136
S.E. of regression 0.027674  Akaike info criterion -4.169921
Sum squared resid 0.046717  Schwarz criterion -3.737323
Log likelihood 170.3720 F-statistic 1.191496
Durbin-Watson stat 1.982630 Prob(F-statistic) 0.307312
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Uji White - POM Test 2

White Heteroskedasticity Test:

F-statistic 1.096181  Probability 0.377185
Obs*R-squared 8.796487  Probability 0.359754
Test Equation:
Dependent Variable: RESID/A2
Method: Least Squares
Date: 07/17/09 Time: 00:02
Sample: 175
Included observations: 75
Variable Coefficient  Std. Error t-Statistic Prob.
C -1.405875 0.801884 -1.753214 0.0842
CRPLUS 0.004267  0.008397  0.508162 0.6130
CRMINUS -0.001729  0.008361 -0.206762 0.8368
LEVERAGE 0.002231 0.058972  0.037834 0.9699
LEVERAGE"2 0.030727  0.067044  0.458304 0.6482
PROFIT -0.026881 0.087349 -0.307740 0.7592
PROFITA2 0.196169  0.289006  0.678771 0.4997
SIZE 0.191827  0.106786 1.796360 0.0770
SIZEA2 -0.006455  0.003553 -1.817077 0.0737
0.117286 Mean dependent var 0.021125
R-squared
Adjusted R-squared 0.010291 S.D. dependent var 0.027232
S.E. of regression 0.027092  Akaike info criterion -4.267008
Sum squared resid 0.048442  Schwarz criterion -3.988909
Log likelihood 169.0128  F-statistic 1.096181
Durbin-Watson stat 1.960880 Prob(F-statistic) 0.377185
Uji White - POM Test 3
White Heteroskedasticity Test:
F-statistic 0.482576  Probability 0.489463
Obs*R-squared 0.492542  Probability 0.482796
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 07/16/09 Time: 23:05
Sample: 175
Included observations: 75
Variable Coefficient Std. Error t-Statistic Prob.
C 0.027730 0.015865 1.747884 0.0847
CRPOM 0.012642 0.018199 0.694677 0.4895
R-squared 0.006567 Mean dependent var 0.037338
Adjusted R-squared -0.007041  S.D. dependent var 0.067074
S.E. of regression 0.067310  Akaike info criterion -2.532706
Sum squared resid 0.330738 Schwarz criterion -2.470906
Log likelihood 96.97646  F-statistic 0.482576
Durbin-Watson stat 1.655511  Prob(F-statistic) 0.489463
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Uji White - CS Tests 1

White Heteroskedasticity Test:

F-statistic 1.784121  Probability 0.104966
Obs*R-squared 11.78359  Probability 0.107904
Test Equation:
Dependent Variable: RESID/A2
Method: Least Squares
Date: 07/16/09 Time: 23:31
Sample: 175
Included observations: 75
Variable Coefficient  Std. Error t-Statistic Prob.
C -1.478421 0.791388 -1.868136 0.0661
CRHOL -0.017188  0.007444 -2.309037 0.0240
LEVERAGE 0.014906  0.058906  0.253043 0.8010
LEVERAGEA2 0.032590 0.066880  0.487295 0.6276
PROFIT -0.051351 0.092625 -0.554395 0.5812
PROFITA2 0.407363  0.313611 1.298944 0.1984
SIZE 0.204170  0.105342 1.938164 0.0568
SIZE"2 -0.006935  0.003503 -1.979584 0.0519
R-squared 0.157114  Mean dependent var 0.021924
Adjusted R-squared 0.069052 S.D. dependent var 0.028684
S.E. of regression 0.027676  Akaike info criterion -4.235991
Sum squared resid 0.051318  Schwarz criterion -3.988792
Log likelihood 166.8497  F-statistic 1.784121
Durbin-Watson stat 2.085931 Prob(F-statistic) 0.104966
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Uji White - CS Test 2
White Heteroskedasticity Test:

F-statistic 1.797889  Probability 0.093202
Obs*R-squared 13.41990 Probability 0.098196
Test Equation:
Dependent Variable: RESID/A2
Method: Least Squares
Date: 07/16/09 Time: 23:50
Sample: 175
Included observations: 75
Variable Coefficient  Std. Error t-Statistic Prob.
C -1.5682739  0.756966 -2.090900  0.0404
CRHIGH 0.006364  0.021029  0.302637  0.7631
CRLOW -0.019211 0.007526  -2.552739  0.0130
LEVERAGE 0.007068  0.056199  0.125763  0.9003
LEVERAGE"2 0.042814  0.064304  0.665799  0.5079
PROFIT -0.061808  0.087703 -0.704742  0.4835
PROFITA2 0.296835  0.316012  0.939316  0.3510
SIZE 0.219744  0.100980 2.176125  0.0331
SIZEA2 -0.007492  0.003364 -2.227118  0.0294
R-squared 0.178932 Mean dependent var 0.021700
Adjusted R-squared 0.079409 S.D. dependent var 0.027296
S.E. of regression 0.026190  Akaike info criterion -4.334721
Sum squared resid 0.045270  Schwarz criterion -4.056622
Log likelihood 171.5520 F-statistic 1.797889
Durbin-Watson stat 2.035802 Prob(F-statistic) 0.093202
Uji White - CS Test 3
White Heteroskedasticity Test:
F-statistic 0.056085 Probability 0.813458
Obs*R-squared 0.057577  Probability 0.810367
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 07/16/09 Time: 23:17
Sample: 175
Included observations: 75
Variable Coefficient  Std. Error t-Statistic Prob.
C 0.035514  0.010978  3.235063 0.0018
CRHOL 0.003516  0.014848  0.236822 0.8135
R-squared 0.000768 Mean dependent var 0.037436
Adjusted R-squared -0.012920 S.D. dependent var 0.063602
S.E. of regression 0.064011  Akaike info criterion -2.633208
Sum squared resid 0.299114  Schwarz criterion -2.571408
Log likelihood 100.7453  F-statistic 0.056085
Durbin-Watson stat 1.715355 Prob(F-statistic) 0.813458
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Uji White - TOT Test - POM
White Heteroskedasticity Test:

F-statistic 1.226359  Probability 0.307565
Obs*R-squared 4.911628  Probability 0.296486
Test Equation:
Dependent Variable: RESID/A2
Method: Least Squares
Date: 07/16/09 Time: 21:33
Sample: 175
Included observations: 75
Variable Coefficient  Std. Error t-Statistic Prob.
C 0.011664  0.005651 2.064018 0.0427
DLTDA 0.027124  0.021470 1.263339 0.2107
DLTDAM2 0.002249  0.001859 1.209972 0.2304
DLTDA*CRPOM -0.013846  0.022715 -0.609526 0.5441
CRPOM 0.002922  0.006517  0.448382 0.6553
R-squared 0.065488 Mean dependent var 0.013412
Adjusted R-squared 0.012088 S.D. dependent var 0.024003
S.E. of regression 0.023857  Akaike info criterion -4.569107
Sum squared resid 0.039842  Schwarz criterion -4.414608
Log likelihood 176.3415  F-statistic 1.226359
Durbin-Watson stat 1.616268 Prob(F-statistic) 0.307565
Uji White - TOT Test - HOL
White Heteroskedasticity Test:
F-statistic 1.095717  Probability 0.365534
Obs*R-squared 4.419233 Probability 0.352232
Test Equation:
Dependent Variable: RESIDA2
Method: Least Squares
Date: 07/16/09 Time: 21:46
Sample: 175
Included observations: 75
Variable Coefficient  Std. Error t-Statistic Prob.
C 0.014053  0.004171 3.369291 0.0012
DLTDA 0.012877  0.010493 1.227267 0.2238
DLTDA"2 0.002218  0.002306  0.961771 0.3395
DLTDA*CRHOL 0.002280  0.011667  0.195438 0.8456
CRHOL 8.00E-05 0.005575 0.014344 0.9886
R-squared 0.058923 Mean dependent var 0.013516
Adjusted R-squared 0.005147 S.D. dependent var 0.023559
S.E. of regression 0.023498 Akaike info criterion -4.599477
Sum squared resid 0.038650 Schwarz criterion -4.444977
Log likelihood 177.4804  F-statistic 1.095717
Durbin-Watson stat 1.627246  Prob(F-statistic) 0.365534
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Uji White - POT Test - POM
White Heteroskedasticity Test:

F-statistic 2.093456  Probability 0.090820
Obs*R-squared 8.013350  Probability 0.091090
Test Equation:
Dependent Variable: RESID/A2
Method: Least Squares
Date: 07/16/09 Time: 22:54
Sample: 175
Included observations: 75
Variable Coefficient  Std. Error t-Statistic Prob.
C -0.015442  0.024312 -0.635162 0.5274
DEFISIT 0.042656  0.033207 1.284552 0.2032
DEFISITA2 -0.014565  0.012382 -1.176275 0.2435
DEFISIT*CRPOM 0.006261 0.016249  0.385330 0.7012
CRPOM -0.001748  0.020659 -0.084630 0.9328
R-squared 0.106845 Mean dependent var 0.015107
Adjusted R-squared 0.055807 S.D. dependent var 0.026362
S.E. of regression 0.025616  Akaike info criterion -4.426850
Sum squared resid 0.045933  Schwarz criterion -4.272351
Log likelihood 171.0069 F-statistic 2.093456
Durbin-Watson stat 1.635131  Prob(F-statistic) 0.090820
Uji White - POT Test - HOL
White Heteroskedasticity Test:
F-statistic 2.451230 Probability 0.053911
Obs*R-squared 9.214581  Probability 0.055954
Test Equation:
Dependent Variable: RESIDA2
Method: Least Squares
Date: 07/16/09 Time: 22:42
Sample: 175
Included observations: 75
Variable Coefficient  Std. Error  t-Statistic Prob.
C -0.019936  0.015904 -1.253519 0.2142
DEFISIT 0.050715  0.027530 1.842176 0.0697
DEFISITA2 -0.012485  0.011842 -1.054316 0.2954
DEFISIT*CRHOL -0.012457  0.012068 -1.032246 0.3055
CRHOL 0.008311 0.014963  0.555448 0.5804
R-squared 0.122861 Mean dependent var 0.015328
Adjusted R-squared 0.072739 S.D. dependent var 0.025902
S.E. of regression 0.024942  Akaike info criterion -4.480147
Sum squared resid 0.043549  Schwarz criterion -4.325647
Log likelihood 173.0055 F-statistic 2.451230
Durbin-Watson stat 1.743301  Prob(F-statistic) 0.053911
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