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LAMPIRAN 

 

Lampiran 1: Data Penelitian 

Tahun Bulan ROA (Y) CAR (X1) NPF(X2) BOPO(X3) 

2012 

Januari 1.36 16.27 2.68 86.22 

Februari 1.79 15.91 2.82 78.39 

Maret 1.83 15.33 2.76 77.77 

April 1.79 14.97 2.85 77.77 

Mei 1.99 13.4 2.93 76.24 

Juni 2.05 16.12 2.88 75.74 

Juli 2.05 16.12 2.92 75.87 

Agustus 2.04 15.63 2.78 75.89 

September 2.07 14.98 2.74 75.44 

Oktober 2.11 14.54 2.58 75.04 

November 2.09 14.82 2.5 75.29 

Desember 2.14 14.13 2.22 74.97 

2013 

Januari 2.52 15.29 2.49 70.43 

Februari 2.29 15.2 2.72 72.06 

Maret 2.39 14.3 2.75 72.95 

April 2.29 14.72 2.85 73.95 

Mei 2.07 14.28 2.92 76.87 

Juni 2.1 14.3 2.64 76.18 

Juli 2.02 15.28 2.75 76.13 

Agustus 2.01 14.71 3.01 77.87 

September 2.04 14.19 2.8 77.98 

Oktober 1.94 14.19 2.96 79.06 

November 1.96 12.23 3.08 78.59 

Desember 2 14.42 2.62 78.21 

2014 

Januari 0.08 16.76 3.01 80.05 

Februari 0.13 16.71 3.53 83.77 

Maret 1.16 16.2 3.22 91.9 

April 1.09 16.68 3.48 84.5 

Mei 1.13 16.85 3.48 76.49 

Juni 1.12 16.21 3.9 71.76 

Juli 1.03 15.62 4.31 79.8 
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Agustus 0.9 14.73 4.58 81.2 

September 0.92 14.54 4.67 82.39 

Oktober 0.76 15.25 4.58 75.61 

November 0.86 15.66 4.86 93.5 

Desember 0.79 16.1 4.33 96.97 

2015 

Januari 1.15 14.16 4.87 94.8 

Februari 1.07 14.38 5.1 94.23 

Maret 1.13 14.43 4.81 95.98 

April 1.08 14.06 4.62 96.69 

Mei 1.09 14.29 4.76 96.51 

Juni 0.89 14.09 4.73 96.98 

Juli 0.5 14.47 4.89 97.08 

Agustus 0.46 15.05 4.86 97.3 

September 0.49 15.15 4.74 96.94 

Oktober 0.51 14.96 4.74 96.71 

November 0.52 15.31 4.66 96.75 

Desember 0.49 15.02 4.84 97.01 

2016 

Januari 1.01 15.11 5.46 95.28 

Februari 0.81 15.44 5.59 94.49 

Maret 0.88 14.9 5.35 94.4 

April 0.8 15.43 5.48 94.71 

Mei 0.16 14.78 6.17 99.04 

Juni 0.73 14.72 5.68 95.61 

Juli 0.63 14.86 5.32 96.15 

Agustus 0.48 14.87 5.55 96.96 

September 0.59 15.43 4.67 96.27 

Oktober 0.46 15.27 4.8 97.21 

November 0.67 15.78 4.68 95.91 

Desember 0.63 15.95 4.42 96.23 
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Lampiran 2. Hasil Regresi Linear Berganda  

Dependent Variable: ROA   

Method: Least Squares   

Date: 11/15/17   Time: 11:30   

Sample: 1 60    

Included observations: 60   
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C 8.520105 0.851999 10.00014 0.0000 

CAR -0.257870 0.047553 -5.422825 0.0000 

NPF -0.333304 0.071942 -4.632925 0.0000 

BOPO -0.024015 0.008100 -2.964746 0.0044 
     

     

R-squared 0.803224     Mean dependent var 1.269000 

Adjusted R-squared 0.792682     S.D. dependent var 0.690386 

S.E. of regression 0.314348     Akaike info criterion 0.587707 

Sum squared resid 5.533613     Schwarz criterion 0.727330 

Log likelihood -13.63120     Hannan-Quinn criter. 0.642321 

F-statistic 76.19571     Durbin-Watson stat 1.086178 

Prob(F-statistic) 0.000000    
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Lampiran 3. Hasil Uji Normalitas 
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Series: Residuals
Sample 1 60
Observations 60

Mean      -4.68e-16
Median   0.020221
Maximum  2.240357
Minimum -2.051931
Std. Dev.   0.815687
Skewness  -0.102675
Kurtosis   3.425987

Jarque-Bera  0.559085
Probability  0.756130
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Lampiran 4. Hasil Uji Multikolinearitas 

Variance Inflation Factors  

Date: 11/15/17   Time: 11:31  

Sample: 1 60   

Included observations: 60  
    

    

 Coefficient Uncentered Centered 

Variable Variance VIF VIF 
    

    

C  0.725902  440.7664  NA 

CAR  0.002261  313.0648  1.001686 

NPF  0.005176  51.95988  3.754284 

BOPO  6.56E-05  296.3672  3.752025 
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Lampiran 5. Hasil Uji Autokorelasi 

Dependent Variable: ROA   

Method: Least Squares   

Date: 11/18/17   Time: 15:30   

Sample (adjusted): 2 60   

Included observations: 59 after adjustments  

Convergence achieved after 6 iterations  
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C 6.970432 1.039747 6.703971 0.0000 

CAR -0.190227 0.052818 -3.601551 0.0007 

NPF -0.408507 0.095229 -4.289709 0.0001 

BOPO -0.014345 0.009806 -1.462890 0.1493 

AR(1) 0.532492 0.121589 4.379464 0.0001 
     

     

R-squared 0.851016     Mean dependent var 1.267458 

Adjusted R-squared 0.839980     S.D. dependent var 0.696208 

S.E. of regression 0.278501     Akaike info criterion 0.362145 

Sum squared resid 4.188378     Schwarz criterion 0.538207 

Log likelihood -5.683269     Hannan-Quinn criter. 0.430872 

F-statistic 77.11369     Durbin-Watson stat 1.980208 

Prob(F-statistic) 0.000000    
     

     

Inverted AR Roots       .53   
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Lampiran 6. Hasil Uji Heteroskedastisitas 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 
     

     

F-statistic 2.512082     Prob. F(3,56) 0.0678 

Obs*R-squared 7.116801     Prob. Chi-Square(3) 0.0683 

Scaled explained SS 15.91377     Prob. Chi-Square(3) 0.0012 
     

     

     

Test Equation:    

Dependent Variable: RESID^2   

Method: Least Squares   

Date: 11/15/17   Time: 11:32   

Sample: 1 60    

Included observations: 60   
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C -0.756561 0.550394 -1.374583 0.1747 

CAR 0.077451 0.030719 2.521250 0.0146 

NPF 0.018193 0.046475 0.391467 0.6969 

BOPO -0.004552 0.005233 -0.869875 0.3881 
     

     

R-squared 0.118613     Mean dependent var 0.092227 

Adjusted R-squared 0.071396     S.D. dependent var 0.210732 

S.E. of regression 0.203069     Akaike info criterion -0.286197 

Sum squared resid 2.309284     Schwarz criterion -0.146574 

Log likelihood 12.58590     Hannan-Quinn criter. -0.231582 

F-statistic 2.512082     Durbin-Watson stat 1.284665 

Prob(F-statistic) 0.067792    
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