LAMPIRAN

A. Lampiran Data

Tahun Bulan D_P_K Inflasi Ku_rs Bi Rate | ROA
(Miliar) (%) (Rupiah) (%) (%)

Januari 164.291 | -0.24 12.625 75 0.88
Februari 163.159 | -0.36 12.863 75 0.78
Maret 165.034 0.17 13.084 7.5 0.69
April 164.4 0.36 12.937 75 0.62

Mei 164.375 0.5 13.211 75 0.63

2015 Juni 162.817 0.54 13.332 7.5 0.5
Juli 165.378 0.93 13.481 75 0.5
Agustus 164.561 0.39 14.027 7.5 0.46
September | 166.433 | -0.05 14.657 7.5 0.49
Oktober 165.857 | -0.08 13.639 75 0.51
November | 167.15 0.21 13.84 7.5 0.52
Desember | 174.895 0.96 13.795 7.5 0.49
Januari 173.23 0.51 13.846 7.25 1.01
Februari 173.834 | -0.09 13.395 7 0.81
Maret 174.779 0.19 13.276 6.75 0.88
April 174.135 | -0.45 13.204 6.75 0.8

Mei 174354 | 0.24 13.615 6.75 0.16

2016 Juni 177.051 0.66 13.18 6.5 0.73
Juli 178.768 0.69 13.094 6.5 0.63
Agustus 178.934 | -0.02 13.3 5.25 0.48
September | 198.976 0.22 12.998 5 0.59
Oktober 199.462 0.14 13.051 4.75 0.46
November | 202.332 0.47 13.563 4,75 0.67
Desember | 206.407 0.42 13.436 4,75 0.63
Januari 205.783 0.97 13.343 4.75 1.01
Februari 208.429 0.23 13.347 4.75 1

2017 | Maret 213.199 | -0.02 13.321 4.75 1.12
April 218.944 | 0.09 13.327 4.75 1.1

Mei 220.392 0.39 13.321 4.75 1.11
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Tahun Bulan D_P_K Inflasi Ku_rs Bi Rate | ROA
(Miliar) (%) (Rupiah) (%) (%)

Juni 224.42 0.69 13.319 4.75 1.1

Juli 228.08 0.22 13.323 4.75 1.04
Agustus 225.44 -0.07 13.351 4.5 0.98

2017 | September | 232.349 0.13 13.492 4.25 1
Oktober 229.957 0.01 13.572 4.25 0.7
November | 232.756 0.2 13.514 4.25 0.73
Desember 238.393 0.71 13.548 4.25 0.63
Januari 239.318 0.62 13.413 4.25 0.42
Februari 239.258 0.17 13.707 4.25 0.74
Maret 244.82 0.2 13.756 4.25 1.23
April 244779 0.1 13.877 4.25 1.23

Mei 241.995 0.21 13.951 4.5 1.31

2018 Juni 241.073 0.59 14.404 4.75 1.37
Juli 240.596 0.28 14.413 5.25 1.35
Agustus 239.804 | -0.05 14,711 5.25 1.35
September 251.483 -0.18 14.929 55 1.41
Oktober 250.949 0.28 15.227 5.75 1.26
November | 250.755 0.27 14.339 5.75 1.26
Desember 257.606 0.62 14.481 6 1.28
Januari 257.052 0.32 14.072 6 1.51
Februari 259.994 | -0.08 14.062 6 1.32
Maret 262.709 0.11 14.244 6 1.46

2019 | April 260.439 0.44 14.215 6 1.52
Mei 256.69 0.68 14.385 6 1.56

Juni 266.568 0.55 14.141 6 1.61

Juli 265.716 0.31 14.026 6 1.62

Sumber: Bl, BPS dan OJK
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B. Lampiran Hasil Regresi
1. Uji Asumsi Klasik

Uji Normalitas

Skewness/Kurtosis tests for Normality

joint
Variable Obs Pr(Skewness) Pr(Kurtosis) adj ch12(2)]Ol;rob>chi2
res 55 0.3389 0.9852 0.95 0.6227
Uji Autokorelasi
Breusch-Godfrey LM test for autocorrelation
lags (p) chi?2 df Prob > chi?2
1 2.311 1 0.1285

Uji Heteroskedastisitas

Breusch-Pagan / Cook-Weisberg test for heteroskedasticity
Ho: Constant variance
Variables: fitted values of dpk

chi2 (1) = 2.09
Prob > chi2 = 0.1485

Uji Multikolinearitas

Variable VIF 1/VIF

roa 1.61 0.620502

kurs 1.48 0.677650

birate 1.12 0.896686

inflasi 1.01 0.988805
Mean VIF 1.30




2. Regresi Linear Berganda

98

Source Ss df MS Number of obs = 55
F(4, 50) = 92.01

Model 6.1872e+10 4 1.5468e+10 Prob > F = 0.0000
Residual 8.4058e+09 50 168116456 R-squared = 0.8804
Adj R-squared = 0.8708

Total 7.0278e+10 54 1.3014e+09 Root MSE = 12966
dpk Coef. Std. Err. t P>t [95% Conf. Interval]
inflasi 6817.418 5565.274 1.22 0.226 -4360.764 17995.6
kurs 18.19466 3.877641 4.69 0.000 10.40619 25.98313
birate -14888.7 1544.494 -9.64 0.000 -17990.91 -11786.5
roa 47018.57 5978.112 7.87 0.000 35011.18 59025.96
_cons 3372.26 49968.25 0.07 0.946 -96991.92 103736.4
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