
 

 

 

  

 

LAMPIRAN 



 

    
 

Data Penelitian  

 

NO TAHUN PERIODE CAR BOPO NPF  FDR  

1 2012 Maret 15,33 77,77 2,76 87,13 

2 2012 Juni 16,12 75,74 2,88 98,59 

3 2012 September 14,98 75,44 2,74 102,1 

4 2012 Desember 14,13 74,75 2,22 100 

5 2013 Maret 14,3 72,95 2,75 102,62 

6 2013 Juni 14,3 76,18 2,64 104,43 

7 2013 September 14,19 77,98 2,8 103,27 

8 2013 Desember 14,42 78,21 2,62 100,32 

9 2014 Maret 16,2 87,55 3,22 102,22 

10 2014 Juni 16,21 87,51 3,9 100,8 

11 2014 September 14,54 89,13 4,67 99,71 

12 2014 Desember 16,1 87,79 4,33 91,5 

13 2015 Maret 14,43 95,98 5,49 89,15 

14 2015 Juni 14,09 96,98 5,09 92,56 

15 2015 September 16,15 96,94 5,14 90,82 

16 2015 Desember 15,02 97,01 4,84 88,03 

17 2016 Maret 14,9 94,4 5,53 87,52 

18 2016 Juni 14,72 95,61 5,68 89,32 

19 2016 September 15,43 96,27 4,67 86,43 

20 2016 Desember 15,95 96,23 4,42 85,99 

21 2017 Maret 16,98 92,34 4,61 83,53 

22 2017 Juni 16,42 90,98 4,47 82,69 

23 2017 September 16,16 91,68 4,41 80,12 

24 2017 Desember 17,91 94,91 4,77 79,65 

25 2018 Maret 18,47 89,9 4,56 78,65 

26 2018 Juni 20,59 88,75 3,83 77,63 

27 2018 September 21,25 88,08 3,82 78,95 

28 2018 Desember 20,25 89,18 3,26 78,53 

29 2019 Maret 19,85 87,82 3,44 78,36 

30 2019 Juni 19,56 85,72 3,36 79,72 
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Series: Residuals
Sample 1 30
Observations 30

Mean      -1.50e-15
Median  -0.025245
Maximum  0.740615
Minimum -0.924547
Std. Dev.   0.392686
Skewness  -0.181376
Kurtosis   2.861164

Jarque-Bera  0.188580
Probability  0.910019

A. Hasil Uji Asumsi Klasik 

1. Uji asumsi klasik 

 

 

 

 

 

 

 

2. Uji Multikolinearitas 

 

Variance Inflation Factors  

Date: 12/17/19   Time: 14:40  

Sample: 1 30   

Included observations: 30  

    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 

    
    FDR  0.000227  396.9062  3.946861 

CAR  0.002940  169.6236  2.753181 

BOPO  0.000144  238.2273  1.834792 

C  8.322053  1778.467  NA 

    
     

 

 

 

 

 

 



 

    
 

3. Uji Heteroskedastisitas 

 

Heteroskedasticity Test: White  
     
     F-statistic 0.335042     Prob. F(9,20) 0.9524 

Obs*R-squared 3.930476 
    Prob. Chi-
Square(9) 0.9159 

Scaled explained 
SS 1.361931 

    Prob. Chi-
Square(9) 0.9980 

     
          

Test Equation:    
Dependent Variable: RESID^2   
Method: Least Squares   
Date: 12/17/19   Time: 14:43   
Sample: 1 30    
Included observations: 30   

     
     

Variable 
Coefficien

t Std. Error t-Statistic Prob.   
     
     C 1.297447 31.68736 0.040945 0.9677 

FDR 0.040935 0.333645 0.122689 0.9036 
FDR^2 -0.000346 0.001121 -0.308133 0.7612 

FDR*CAR 0.004344 0.006761 0.642537 0.5278 
FDR*BOPO -0.000513 0.001196 -0.429151 0.6724 

CAR -0.904334 1.370449 -0.659881 0.5169 
CAR^2 0.012843 0.016591 0.774130 0.4479 

CAR*BOPO 0.001127 0.005059 0.222861 0.8259 
BOPO 0.090196 0.291292 0.309639 0.7600 

BOPO^2 -0.000331 0.001039 -0.318790 0.7532 
     
     

R-squared 0.131016 
    Mean dependent 
var 0.121663 

Adjusted R-
squared -0.260027     S.D. dependent var 0.118860 
S.E. of regression 0.133422     Akaike info criterion -0.929398 
Sum squared resid 0.356028     Schwarz criterion -0.462332 

Log likelihood 23.94097 
    Hannan-Quinn 
criter. -0.779980 

F-statistic 0.335042     Durbin-Watson stat 2.020871 
Prob(F-statistic) 0.952385    

     
      

 



 

    
 

4. Uji Autokorelasi 

 

Breusch-Godfrey Serial Correlation LM Test:  
     
     F-statistic 1.237466     Prob. F(2,24) 0.3080 

Obs*R-squared 2.804463 
    Prob. Chi-
Square(2) 0.2460 

     
          

Test Equation:    
Dependent Variable: RESID   
Method: Least Squares   
Date: 12/17/19   Time: 14:53   
Sample: 1 30    
Included observations: 30   
Presample missing value lagged residuals set to zero. 

     
     

Variable 
Coefficien

t Std. Error t-Statistic Prob.   
     
     FDR -0.001201 0.015209 -0.078972 0.9377 

CAR -0.001376 0.054798 -0.025118 0.9802 
BOPO 0.000534 0.011903 0.044899 0.9646 

C 0.086522 2.896489 0.029871 0.9764 
RESID(-1) 0.092239 0.198814 0.463948 0.6469 
RESID(-2) -0.302613 0.198625 -1.523537 0.1407 

     
     

R-squared 0.093482 
    Mean dependent 
var -1.33E-15 

Adjusted R-
squared -0.095376     S.D. dependent var 0.354765 
S.E. of regression 0.371298     Akaike info criterion 1.033231 
Sum squared resid 3.308686     Schwarz criterion 1.313470 

Log likelihood -9.498464 
    Hannan-Quinn 
criter. 1.122882 

F-statistic 0.494986     Durbin-Watson stat 2.082957 
Prob(F-statistic) 0.776780    

     
      

 



 

    
 

5. Hasil Uji Linier Berganda 

 

Dependent Variable: NPF   
Method: Least Squares   
Date: 12/17/19   Time: 14:37   
Sample: 1 30    
Included observations: 30   

     
     

Variable 
Coefficien

t Std. Error t-Statistic Prob.   
     
     FDR -0.012943 0.015073 -0.858681 0.3984 

CAR -0.131194 0.054217 -2.419778 0.0228 
BOPO 0.115490 0.011998 9.625708 0.0000 

C -2.857126 2.884797 -0.990408 0.3311 
     
     

R-squared 0.876874 
    Mean dependent 
var 3.964000 

Adjusted R-
squared 0.862667     S.D. dependent var 1.011034 
S.E. of regression 0.374673     Akaike info criterion 0.998042 
Sum squared resid 3.649885     Schwarz criterion 1.184868 

Log likelihood -10.97063 
    Hannan-Quinn 
criter. 1.057809 

F-statistic 61.72198     Durbin-Watson stat 1.834923 
Prob(F-statistic) 0.000000    

     
      

 

 

 

 



 

    
 

 


