LAMPIRAN



LAMPIRAN 1: DATA TIME SERIS PENELITIAN

Variabel Variabel
Tahun | Dependent Dependent
ROA BOPO | Kredit ROE Total Aset | DPK

Jan-97 2,51% 81% | 3,59% 19,83% 4,85% 1,67%
Feb-97 2,52% 81% | 4,81% 19,83% 4,73% 1,64%
Mar-97 2,49% 82% | 4,73% 19,48% 4,69% 1,59%
Apr-97 2,50% 81% | 4,79% 19,37% 4,79% 1,60%
May-97 2,51% 80% | 4,78% 19,20% 4,79% 1,62%
Jun-97 2,55% 79% | 5,22% 20,38% 5,12% 1,74%
Jul-07 2,72% 77% | 5,25% 21,74% 5,17% 1,68%
Aug-07 2,68% 78% | 5,05% 21,46% 5,01% 1,66%
Sep-97 2,66% 78% | 5,01% 21,18% 4,90% 1,65%
Oct-97 2,63% 78% | 4,95% 20,91% 4,92% 1,74%
Nov-97 2,55% 80% | 3,55% 20,19% 4,86% 1,72%
Dec-97 2,67% 95% | 6,55% 20,73% 5,92% 2,45%
Jan-98 3,47% 96% | 8,62% 30,11% 7,71% 3,07%
Feb-98 2,97% 97% | 8,21% 27,62% 6,92% 3,03%
Mar-98 1,54% 91% | 7,72% 15,34% 6,67% 2,82%
Apr-08 1,21% 91% | 7,57% 12,80% 6,75% 2,90%
May-98 1,91% 86% | 8,31% 21,15% 8,47% 3,14%
Jun-98 1,35% 103% | 9,11% 10,67% 7,78% 3,90%
Jul-98 1,03% 95% | 9,10% 13,47% 7,54% 3,71%
Aug-98 0,61% 96% | 8,49% 9,43% 7,05% 3,48%
Sep-98 0,21% 98% | 8,18% 3,79% 6,82% 2,79%
Oct-98 0,39% 103% | 7,13% 14,58% 6,06% 2,30%
Nov-98 1,30% 107% | 6,79% 26,79% 5,83% 2,18%
Dec-98 9,79% 151% | 6,88% 190,08% 5,58% 2,25%
Jan-99 11,50% 141% | 7,11% 204,13% 5,74% 2,29%
Feb-99 10,90% 116% | 7,03% 212,21% 6,30% 2,36%
Mar-99 9,88% 128% | 8,23% 183,97% 6,88% 2,37%
Apr-99 10,42% 116% | 9,01% 132,76% 5,89% 2,17%
May-99 11,66% 113% | 8,59% 131,27% 5,84% 2,10%
Jun-99 11,28% 106% | 8,00% 82,11% 5,41% 1,95%
Jul-99 12,55% 85% | 7,98% 84,13% 4,38% 2,01%
Aug 99 10,97% 84% | 8,20% 73,84% 4,36% 2,27%
Sep-99 11,15% 104% | 8,60% 71,98% 4,78% 2,49%
Oct-99 9,68% 100% | 7,83% 69,40% 4,41% 2,33%
Nov-99 9,37% 98% | 8,06% 68,26% 3,97% 2,43%
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LAMPIRAN 2 : MODEL REGRESI LINIER BERGANDA

Dependent Variable: ROA
Method: Least Squares
Date: 01/01/10 Time: 00:07
Sample: 1997M01 1999M11
Included observations: 35

Variable Coefficient Std. Error t-Statistic Prob.
C 9.544035 1.671311 5.710508 0.0000
BOPO -7.269832 2.238698 -3.247349 0.0029
ROE 0.060834 0.006641 9.160082 0.0000
DPK -0.807067 0.788749 -1.023224 0.3147
KREDIT 1.553452 0.219842 7.066230 0.0000
ASET -1.703926 0.293167 -5.812140 0.0000
R-squared 0.943272 Mean dependent var 5.032286
Adjusted R-squared 0.933491 S.D. dependent var 4.295048
S.E. of regression 1.107662 Akaike info criterion 3.197186
Sum squared resid 35.58056 Schwarz criterion 3.463817
Log likelihood -49.95075 Hannan-Quinn criter. 3.289227
F-statistic 96.44219 Durbin-Watson stat 1.267118

Prob(F-statistic) 0.000000

LAMPIRAN 3 : Uji Asumsi Klasik

UJI NORMALITAS

10

Series: Residuals

Sample 1997M01 1999M11
8 Observations 35
Mean -4.39e-15
6 Median -0.414805
Maximum 2.811292
Minimum -1.447140
4 | Std. Dev. 1.022979
Skewness 0.826428
Kurtosis 3.027333
2 Jarque-Bera  3.985154
Probability 0.136344
0
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UJI AUTOKORELASI

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2.582378 Prob. F(2,27) 0.0941
Obs*R-squared 5.620017 Prob. Chi-Square(2) 0.0602
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 01/01/10 Time: 00:08
Sample: 1997M01 1999M11
Included observations: 35
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
C -0.989615 2.009209 -0.492540 0.6263
BOPO 1.111553 2.779761 0.399874 0.6924
ROE -0.002861 0.007392 -0.387046 0.7018
DPK -0.520025 0.948259 -0.548399 0.5879
KREDIT 0.014914 0.208870 0.071403 0.9436
ASET 0.203177 0.335599 0.605415 0.5500
RESID(-1) 0.471143 0.220422 2.137456 0.0418
RESID(-2) -0.139070 0.252944 -0.549808 0.5870
R-squared 0.160572 Mean dependent var -4.39E-15
Adjusted R-squared -0.057058 S.D. dependent var 1.022979
S.E. of regression 1.051759 Akaike info criterion 3.136437
Sum squared resid 29.86732 Schwarz criterion 3.491945
Log likelihood -46.88764 Hannan-Quinn criter. 3.259158
F-statistic 0.737822 Durbin-Watson stat 1.823537
Prob(F-statistic) 0.642153
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UJI HETROSKESDATISITAS

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.367430 Prob. F(5,29) 0.8667
Obs*R-squared 2.085157 Prob. Chi-Square(5) 0.8372
Scaled explained SS 1.451088 Prob. Chi-Square(5) 0.9186
Test Equation:
Dependent Variable: RESID/2
Method: Least Squares
Date: 01/01/10 Time: 00:09
Sample: 1997M01 1999M11
Included observations: 35
Variable Coefficient Std. Error t-Statistic Prob.
C -1.001707 2.326773 -0.430513 0.6700
BOPO 1.451820 3.116680 0.465822 0.6448
ROE -0.006220 0.009246 -0.672706 0.5065
DPK -1.380847 1.098084 -1.257507 0.2186
KREDIT 0.337356 0.306060 1.102252 0.2794
ASET 0.316943 0.408142 0.776550 0.4437
R-squared 0.059576 Mean dependent var 1.016587
Adjusted R-squared -0.102566 S.D. dependent var 1.468594
S.E. of regression 1.542070 Akaike info criterion 3.858934
Sum squared resid 68.96144 Schwarz criterion 4.125565
Log likelihood -61.53134 Hannan-Quinn criter. 3.950975
F-statistic 0.367430 Durbin-Watson stat 2.263734
Prob(F-statistic) 0.866663

UJI MULTIKOLINERITAS

Variance Inflation Factors
Date: 01/01/10 Time: 00:12
Sample: 1997M01 1999M11
Included observations: 35

Coefficient Uncentered Centered

Variable Variance VIF VIF

C 2.793280 79.68338 NA
BOPO 5.011767 137.4278 4.487850
ROE 4.41E-05 8.422399 4579913
DPK 0.622124 102.1164 6.828886
KREDIT 0.048330 70.28185 3.807004
ASET 0.085947 83.89044 3.117979
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Telah dilakukan tes Turnitin filter 1%, dengan indeks similaritasnya sebesar 18%.
Semoga surat keterangan ini dapat digunakan schagaimana mestinya.
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