ABSTRAK

Data panel adalah penggabungan dari time-series dan cross-section. Metode yang
digunakan pada data panel adalah metode regresi data panel. Parameter pada
model regresi data panel dapat ditaksir melalui beberapa pendekatan, yaitu
common effect model dan random effect model. Model yang dihasilkan dengan
pendekatan common effect disebut common effect model, sedangkan model yang
dihasilkan dengan pendekatan random effect disebut random effect model. Untuk
menentukan pendekatan mana yang paling cocok antara common effect model dan
random effect model dapat menggunakan uji lagrange multiplier. Sehingga,
model yang dihasilkan adalah model yang paling cocok untuk model regresi data

panel berganda.
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ABSTRACT

Panel data is a combination of time-series and cross-section. The method used in
panel data is panel data regression method. The resulting model with common
effect approach is called common effect model, while the resulting models with
random effect approach is called random effect model. The parameters of the
regression model on the panel data can be estimated through several approaches,
namely the approach of common effect model and random effect model. To
determine which approach is the most appropriate among common effect model
and approach random effect models can use lagrange multiplier test. Thus, the

resulting model is the most appropriate model for panel data regression model.
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