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LAMPIRAN 1 : DATA TIME SERIES PENELITIAN 

Tahun 

Variabel 

Dependen Variabel Independen 

 CAR   ROA    NPF   FDR  

Jan-10 30.80% 3.55% 7.36% 123.61% 

Feb-10 33.25% 3.48% 7.48% 126.23% 

Mar-10 31.35% 3.57% 7.37% 129.05% 

Apr-10 30.70% 3.67% 7.19% 130.51% 

Mei-10 29.60% 3.97% 7.13% 131.17% 

Jun-10 29.64% 3.71% 6.92% 135.20% 

Jul-10 29.20% 3.68% 7.16% 135.74% 

Agt-10 27.17% 3.52% 7.18% 139.96% 

Sep-10 29.10% 3.47% 7.43% 135.82% 

Okt-10 26.25% 3.61% 7.48% 133.36% 

Nov-10 28.70% 3.59% 7.53% 134.50% 

Des-10 27.46% 3.49% 6.50% 128.47% 

Jan-11 20.23% 2.26% 3.28% 91.97% 

Feb-11 15.17% 1.81% 3.66% 95.16% 

Mar-11 16.57% 1.97% 3.60% 93.22% 

Apr-11 19.86% 1.90% 3.79% 95.17% 

Mei-11 19.58% 1.84% 3.76% 94.88% 

Jun-11 15.92% 1.84% 3.55% 94.93% 

Jul-11 15.92% 1.86% 3.75% 94.18% 

Agt-11 15.83% 1.81% 3.53% 98.39% 

Sep-11 16.18% 1.80% 3.50% 94.97% 

Okt-11 15.30% 1.75% 3.11% 95.24% 

Nov-11 14.88% 1.78% 2.74% 94.40% 

Des-11 16.63% 1.79% 2.52% 88.94% 

Jan-12 25.90% 2.65% 6.68% 124.41% 

Feb-12 25.24% 2.70% 6.61% 125.03% 

Mar-12 24.93% 2.73% 6.42% 125.53% 

Apr-12 24.53% 2.66% 6.50% 124.98% 

Mei-12 23.28% 2.59% 6.47% 126.04% 

Jun-12 24.33% 2.74% 6.39% 129.73% 

Jul-12 24.36% 2.67% 6.68% 129.76% 

Agt-12 24.48% 2.57% 6.91% 127.74% 

Sep-12 25.26% 2.58% 6.87% 126.71% 

Okt-12 25.04% 2.82% 6.83% 124.82% 

Nov-12 23.87% 2.76% 6.80% 124.21% 
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Des-12 25.16% 2.64% 6.15% 120.96% 

Jan-13 15.29% 2.52% 2.49% 100.63% 

Feb-13 15.20% 2.29% 2.72% 102.17% 

Mar-13 14.30% 2.39% 2.75% 102.62% 

Apr-13 14.72% 2.29% 2.85% 103.08% 

Mei-13 14.28% 2.07% 2.92% 102.08% 

Jun-13 14.30% 2.10% 2.64% 104.43% 

Jul-13 15.28% 2.02% 2.75% 104.83% 

Agt-13 14.71% 2.01% 3.01% 102.53% 

Sep-13 14.19% 2.04% 2.80% 103.27% 

Okt-13 14.19% 1.94% 2.96% 103.03% 

Nov-13 12.23% 1.96% 3.08% 102.58% 

Des-13 14.42% 2.00% 2.62% 100.32% 
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LAMPIRAN 2 : MODEL REGRESI LINIER BERGANDA 

 

Dependent Variable: CAR   

Method: Least Squares   

Date: 05/21/19   Time: 14:21   

Sample (adjusted): 2010M01 2013M12  

Included observations: 48 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.151199 0.027130 5.573102 0.0000 

NPF 3.107116 0.276314 11.24488 0.0000 

ROA 4.308365 0.620752 6.940562 0.0000 

FDR -0.179582 0.038868 -4.620342 0.0000 
     
     R-squared 0.959247     Mean dependent var 0.213496 

Adjusted R-squared 0.956469     S.D. dependent var 0.062453 

S.E. of regression 0.013030     Akaike info criterion -5.763438 

Sum squared resid 0.007471     Schwarz criterion -5.607505 

Log likelihood 142.3225     Hannan-Quinn criter. -5.704511 

F-statistic 345.2285     Durbin-Watson stat 1.800533 

Prob(F-statistic) 0.000000    
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LAMPIRAN 3 : PEMILIHAN MODEL 

 

NORMALITAS 

 

AUTOKORELASI 

 

Breusch-Godfrey Serial Correlation LM Test:  
     
     F-statistic 1.329350     Prob. F(2,42) 0.2756 

Obs*R-squared 2.857621     Prob. Chi-Square(2) 0.2396 
     
          

Test Equation:    

Dependent Variable: RESID   

Method: Least Squares   

Date: 05/21/19   Time: 14:23   

Sample: 2010M01 2013M12   

Included observations: 48   

Presample missing value lagged residuals set to zero. 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -0.003927 0.027044 -0.145207 0.8852 

NPF 0.010675 0.275030 0.038815 0.9692 

ROA -0.114665 0.621108 -0.184613 0.8544 

FDR 0.005676 0.038740 0.146522 0.8842 

RESID(-1) 0.123484 0.151389 0.815670 0.4193 

RESID(-2) -0.241209 0.161413 -1.494360 0.1426 
     
     R-squared 0.059534     Mean dependent var 2.88E-17 

Adjusted R-squared -0.052426     S.D. dependent var 0.012607 

S.E. of regression 0.012934     Akaike info criterion -5.741484 

Sum squared resid 0.007026     Schwarz criterion -5.507584 

Log likelihood 143.7956     Hannan-Quinn criter. -5.653093 

F-statistic 0.531740     Durbin-Watson stat 2.027381 

Prob(F-statistic) 0.750962    
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Series: Residuals

Sample 2010M01 2013M12

Observations 48

Mean       2.88e-17

Median   0.001185

Maximum  0.025644

Minimum -0.037153

Std. Dev.   0.012607

Skewness  -0.482260

Kurtosis   3.427999

Jarque-Bera  2.226961

Probability  0.328414
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HETROSKESDATISITAS 

 

Heteroskedasticity Test: White  
     
     F-statistic 1.013776     Prob. F(9,38) 0.4465 

Obs*R-squared 9.293598     Prob. Chi-Square(9) 0.4106 

Scaled explained SS 9.480371     Prob. Chi-Square(9) 0.3942 
     
          

Test Equation:    

Dependent Variable: RESID^2   

Method: Least Squares   

Date: 05/21/19   Time: 14:23   

Sample: 2010M01 2013M12   

Included observations: 48   
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.003195 0.008701 0.367139 0.7156 

NPF 0.037693 0.179454 0.210041 0.8348 

NPF^2 0.538695 1.212282 0.444365 0.6593 

NPF*ROA 0.930234 2.484486 0.374417 0.7102 

NPF*FDR -0.089632 0.240186 -0.373175 0.7111 

ROA -0.118537 0.244438 -0.484938 0.6305 

ROA^2 -4.957943 4.576894 -1.083255 0.2855 

ROA*FDR 0.294048 0.364837 0.805972 0.4253 

FDR -0.003482 0.023348 -0.149136 0.8822 

FDR^2 -0.000599 0.016826 -0.035604 0.9718 
     
     R-squared 0.193617     Mean dependent var 0.000156 

Adjusted R-squared 0.002631     S.D. dependent var 0.000245 

S.E. of regression 0.000245     Akaike info criterion -13.60955 

Sum squared resid 2.28E-06     Schwarz criterion -13.21971 

Log likelihood 336.6292     Hannan-Quinn criter. -13.46223 

F-statistic 1.013776     Durbin-Watson stat 2.441048 

Prob(F-statistic) 0.446513    
     
     

MULTIKOLINERITAS 

 
Variance Inflation Factors  

Date: 05/21/19   Time: 14:26  

Sample: 2010M01 2018M12  

Included observations: 48  
    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 
    
    C  0.000736  208.0855  NA 

NPF  0.076349  62.38892  8.238381 

ROA  0.385333  77.09583  5.027476 

FDR  0.001511  562.7141  10.80190 
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