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Berkemajuan" Yogyakarta
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DC (Drum Corps) UMY Player 2013-2014
GENESIA (Generasi Indonesia Mengabdi) UMY Secretary 2015-2016




LAMPIRAN I
DATA PERGERAKAN DANA PIHAK KETIGA,CAR, FDR dan ROA
Triwulan 1 2010 - Triwulan 4 2015

BANK TAHUN Y1 Y2 X1 X2
! 2010Q1 1,48 99,94335 16,2952 10,48
! 2010Q2 1,07 103,4948 | 16,32957 10,03
! 2010Q3 0,81 99,49969 | 16,44427 14,53
! 201004 1,52 121,0276 | 16,73728 13,26
! 2011Q1 1,38 95,71823 | 16,73755 12,29
! 2011Q2 1,74 95,6234 16,84724 11,57
! 2011Q3 0,92 92,55831 | 16,92874 12,36
! 201104 1,52 82,34002 | 17,18716 12,01
! 2012Q1 1,51 84,47064 | 17,13013 12,07
! 2012Q2 1,61 91,31384 | 17,15586 14,54
! 2012Q3 1,62 90,64938 | 17,24283 13,24
! 201204 1,54 83,37667 | 17,48984 11,57
! 2013Q1 1,72 88,09228 17,5058 12,02
! 2013Q2 1,69 92,94643 | 17,52914 13,5
! 2013Q3 1,68 91,31321 | 17,58899 12,75
! 201304 0,5 95,41544 | 17,62268 17,27
! 2014Q1 1,44 95,17711 | 17,61282 17,61
! 2014Q2 1,03 91,27462 | 17,70372 16,31
! 2014Q3 0,1 90,44729 | 17,73288 14,72
! 201404 0,17 93,9192 17,79514 14,81
! 2015Q1 0,62 111,8404 | 17,58837 15,23
! 2015Q2 0,51 116,6768 | 17,53025 | 13,60104
! 2015Q3 0,36 113,8111 | 17,53858 | 15,03681
! 201504 0,2 106,6037 | 17,59746 | 12,35892
2 2010Q1 2,04 84,45308 | 16,85457 12,5
i 2010Q2 2,22 85,86561 | 16,95498 12,43
2 2010Q3 2,3 87,09583 17,0168 11,47
2 201004 2,21 83,11863 | 17,17174 10,6
2 2011Q1 2,22 84,70161 17,2774 11,88




2011Q2 2,12 89,29474 | 17,32852 11,24
2011Q3 2,03 90,64497 | 17,44844 11,06
201104 1,95 86,71141 | 17,55636 14,57
2012Q1 2,17 88,03558 | 17,56198 13,91
2012Q2 2,25 89,72448 | 17,57035 13,66
2012Q3 2,22 82,19075 | 17,59784 13,15
201204 2,25 95,26776 17,659 13,82
2013Q1 2,56 96,8996 17,67875 15,23
2013Q2 1,79 95,44079 | 17,73807 14,16
2013Q3 1,51 91,80261 | 17,79798 14,33
201304 1,53 90,12628 | 17,83671 14,1
2014Q1 1,77 91,18667 17,8139 14,83
2014Q2 0,66 90,55949 | 17,81651 14,86
2014Q3 0,8 86,1949 17,85982 15,53
201404 0,17 82,52151 | 17,89784 14,76
2015Q1 0,81 94,27628 17,8961 12,63
2015Q2 0,55 109,1826 | 17,89563 | 11,97413
2015Q3 0,42 108,9343 | 17,90477 | 11,83901
201504 0,56 106,5656 | 17,94428 | 12,85116
2010Q1 0 0 0 0
2010Q2 -12,02 73,69757 | 15,26319 29,01
2010Q3 -0,65 66,38775 | 15,40527 27,68
201004 0,61 68,92643 | 15,45698 25,91
2011Q1 3,42 76,53366 | 15,43315 22,24
2011Q2 2,22 84,46635 | 15,48685 20,86
2011Q3 2,37 86,1308 15,60147 20,67
201104 1,29 78,59807 | 15,72598 19,07
2012Q1 0,63 78,78094 | 15,75009 17,56
2012Q2 0,65 80,9441 15,79623 16,55
2012Q3 1,31 85,35512 | 15,85946 14,1
201204 1,48 84,98847 | 16,01051 14,02
2013Q1 1,62 80,10938 | 16,18419 18,9
2013Q2 1,24 92,13253 | 16,15598 16,63
2013Q3 1,22 96,37417 | 16,20981 16,23
201304 1,37 97,85895 | 16,25683 15,67




2014Q1 1,22 96,67357 16,3503 14,53
2014Q2 1,11 98,9553 16,41887 19,35
2014Q3 1,11 94,29184 | 16,51905 18,42
201404 1,27 92,57999 | 16,60338 15,4
2015Q1 1,2 138,0286 16,6511 15,56
2015Q2 1,3 147,8068 | 16,75396 15,38
2015Q3 1,32 135,8014 | 16,72884 15,48
201504 1,43 137,9367 | 16,75396 13,66
2010Q1 1,12 109,2089 | 14,91924 25,95
2010Q2 0,97 116,2967 | 15,11689 22,07
2010Q3 0,24 102,7826 | 15,39679 20,62
201004 0,35 96,40769 | 15,56696 21,72
2011Q1 0,23 96,88368 | 15,60065 19,99
2011Q2 0,2 92,87359 | 15,69923 18,33
2011Q3 0,4 95,13845 | 15,94018 14,74
201104 0,2 92,75154 | 16,10869 14,34
2012Q1 0,17 102,0109 16,0015 13,59
2012Q2 1,21 102,982 16,05738 12,92
2012Q3 1,34 100,2662 | 16,13332 11,35
201204 1,19 95,55282 | 16,29615 11,81
2013Q1 1,71 91,79084 | 16,38538 15

2013Q2 1,41 96,16541 | 16,44251 14,66
2013Q3 1,36 98,30748 | 16,44919 14,49
201304 1,15 98,80437 | 16,47924 14,15
2014Q1 0,46 99,52929 | 16,45392 13,99
2014Q2 0,03 94,25551 16,5313 13,86
2014Q3 0,2 94,7402 16,54972 12,89
201404 0,08 92,6377 16,64562 13,21
2015Q1 0,53 90,26527 | 16,89522 11,03
2015Q2 0,69 116,3501 | 16,66682 13,82
2015Q3 0,8 108,5198 | 16,75275 13,94
201504 0,76 103,0309 | 16,81741 13,5
2010Q1 0,65 48,52918 | 14,78794 12,24
2010Q2 0,59 57,08105 14,7368 11,37
2010Q3 0,43 53,35801 | 14,89082 11,51




201004 0,74 51,82348 | 14,95335 12,12
2011Q1 0,62 49,4904 14,92366 17,46
2011Q2 0,65 49,15811 | 15,01174 17,72
2011Q3 0,51 41,91192 | 15,15701 15,29
201104 0,52 43,39474 15,3007 14,58
2012Q1 0,54 47,82302 | 15,25879 13,25
2012Q2 0,52 48,95805 | 15,36771 12,28
2012Q3 0,61 52,20804 | 15,41607 12,78
201204 0,55 48,62418 | 15,50253 12,63
2013Q1 1,08 45,70544 15,5918 11,84
2013Q2 1,04 47,86162 15,6323 11,18
2013Q3 0,79 49,90686 | 15,66197 11,1
201304 0,69 53,53172 | 15,63044 11,24
2014Q1 0,22 51,28751 | 15,68812 10,74
2014Q2 0,27 54,53568 | 15,66708 16,15
2014Q3 0,23 55,03701 | 15,68828 15,85
201404 0,27 93,00626 | 15,20054 14,5
2015Q1 0,35 115,5643 | 15,18039 15,63
2015Q2 0,47 114,2262 | 15,21695 16,26
2015Q3 0,66 111,4303 | 15,28288 16,31
201504 0,79 108,2121 | 15,37498 16,31




LAMPIRAN II

Hasil Uji Common Effect

Dependent Variable: ROA?

Method: Pooled Least Squares

Date: 12/16/16 Time: 19:50

Sample: 2010Q1 2015Q4

Included observations: 24

Cross-sections included: 5

Total pool (unbalanced) observations: 119

Variable Coefficient Std. Error  t-Statistic ~ Prob.
C -146180.2 76470.41  -1.911592 0.0584
FDR? 0.723715 0.066354  10.90690  0.0000
DPK? -0.512037 0.068853  -7.436646 0.0000
CAR? -0.536751 0.058867  -9.117988  0.0000
R-squared 0.687438 Mean dependent var 970740.6
Adjusted R-squared  0.679213  S.D. dependent var 857087.6
S.E. of regression 485438.0  Akaike info criterion 29.05680
Sum squared resid  2.69E+13  Schwarz criterion 29.15072
Log likelihood -1710.351 Hannan-Quinn criter. 29.09494
F-statistic 83.57588  Durbin-Watson stat 0.513923
Prob(F-statistic) 0.000000
Hasil Uji Fixed Effect

Dependent Variable: ROA?
Method: Pooled Least Squares
Date: 12/16/16 Time: 19:51
Sample: 2010Q1 2015Q4
Included observations: 24
Cross-sections included: 5
Total pool (unbalanced) observations: 119
Variable Coefficient Std. Error  t-Statistic ~ Prob.
C 453835.2 81198.75 5.589189  0.0000
FDR? 0.472896 0.054419 8.689856  0.0000
DPK? -0.403184 0.054901  -8.433159 0.0000
CAR? -0.352871 0.046376  -6.687017  0.0000
Fixed Effects (Cross)
_MUAM--C -691766.8
_BSM--C -1114936.
_BNI--C 367174.9
_BRI--C 959407.9
_BUKOP--C 470918.0

Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.872564 Mean dependent var 970740.6
Adjusted R-squared  0.864454  S.D. dependent var 857087.6



S.E. of regression 315549.9  Akaike info criterion 28.22741
Sum squared resid 1.10E+13 Schwarz criterion 28.41525
Log likelihood -1657.417 Hannan-Quinn criter. 28.30368
F-statistic 107.5968 Durbin-Watson stat 2.090600
Prob(F-statistic) 0.000000
Hasil Uji Random Effect

Dependent Variable: ROA?
Method: Pooled EGLS (Cross-section random effects)
Date: 12/16/16 Time: 19:52
Sample: 2010Q1 2015Q4
Included observations: 24
Cross-sections included: 5
Total pool (unbalanced) observations: 119
Swamy and Arora estimator of component variances
Variable Coefficient Std. Error  t-Statistic ~ Prob.
C 25705.67 68403.43  0.375795  0.7078
FDR? 0.631507 0.048226  13.09488  0.0000
DPK? -0.424323 0.049711  -8.535870  0.0000
CAR? -0.465839 0.042376  -10.99300 0.0000
Random Effects
(Cross)
_MUAM--C -261278.3
_BSM--C -159827.5
_BNI--C 82202.50
_BRI--C 256548.4
_BUKOP--C 82354.94

Effects Specification

S.D. Rho

Cross-section random 76466.01  0.0555
Idiosyncratic random 315549.9  0.9445

Weighted Statistics
R-squared 0.651567 Mean dependent var 627458.7
Adjusted R-squared  0.642398  S.D. dependent var 740966.2
S.E. of regression 443583.9  Sum squared resid 2.24E+13
F-statistic 71.05971  Durbin-Watson stat 0.568511
Prob(F-statistic) 0.000000

Unweighted Statistics
R-squared 0.657220 Mean dependent var 970740.6
Sum squared resid ~ 2.95E+13  Durbin-Watson stat 0.432855

Hasil Uji Chow Test

Redundant Fixed Effects Tests

Pool: BANK

Test cross-section fixed effects




Effects Test Statistic d.f. Prob.
Cross-section F 39.949125 (4,110) 0.0000
Cross-section Chi-square 105.868137 4 0.0000
Cross-section fixed effects test equation:
Dependent Variable: ROA?
Method: Panel Least Squares
Date: 12/16/16 Time: 19:53
Sample: 2010Q1 2015Q4
Included observations: 24
Cross-sections included: 5
Total pool (unbalanced) observations: 119
Variable Coefficient Std. Error  t-Statistic ~ Prob.
C 146180.2 76470.41 1911592  0.0584
FDR? 0.723715 0.066354  10.90690  0.0000
DPK? -0.512037 0.068853  -7.436646  0.0000
CAR? -0.536751 0.058867  -9.117988  0.0000
R-squared 0.687438 Mean dependent var 970740.6
Adjusted R-squared  0.679213  S.D. dependent var 857087.6
S.E. of regression 485438.0  Akaike info criterion 29.05680
Sum squared resid  2.69E+13  Schwarz criterion 29.15072
Log likelihood -1710.351 Hannan-Quinn criter. 29.09494
F-statistic 83.57588  Durbin-Watson stat 0.613923
Prob(F-statistic) 0.000000

Hasil Uji hausman test
Correlated Random Effects - Hausman Test
Pool: BANK
Test cross-section random effects

Chi-Sq.

Test Summary Statistic Chi-Sq. d.f. Prob.
Cross-section random 114.278775 3 0.0000
Cross-section random effects test comparisons:
Variable Fixed Random Var(Diff.)  Prob.
FDR? 0.472896 0.631507  0.000636  0.0000
DPK? -0.353184 -0.424323 0.000543  0.0023
CAR? -0.402871 -0.465839 0.000355  0.0618

Cross-section random effects test equation:
Dependent Variable: ROA?

Method: Panel Least Squares

Date: 12/16/16 Time: 19:53

Sample: 2010Q1 2015Q4

Included observations: 24



Cross-sections included: 5
Total pool (unbalanced) observations: 119

Variable Coefficient Std. Error  t-Statistic ~ Prob.

C 453835.2 81198.75 5589189  0.0000

FDR? 0.472896 0.054419  8.689856  0.0000

DPK? -0.353184 0.054901  -6.433159 0.0000

CAR? -0.402871 0.046376  -8.687017  0.0000
Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.872564 Mean dependent var 970740.6

Adjusted R-squared  0.864454  S.D. dependent var 857087.6

S.E. of regression 315549.9  Akaike info criterion 28.22741

Sum squared resid 1.10E+13 Schwarz criterion 28.41525

Log likelihood -1657.417 Hannan-Quinn criter. 28.30368

F-statistic 107.5968 Durbin-Watson stat 0.560600

Prob(F-statistic) 0.000000




LAMPIRAN 111

Uji Fixed Effect Variabel Intervening

Dependent Variable: FDR?

Method: Pooled Least Squares

Date: 12/17/16 Time: 17:55

Sample: 2010Q1 2015Q4

Included observations: 24

Cross-sections included: 5

Total pool (unbalanced) observations: 119

Variable Coefficient Std. Error t-Statistic ~ Prob.
C -285901.0 134902.6 -2.119315 0.0363
DPK? 0.870335 0.049331 17.64275 0.0000
CAR? -0.396233  0.029670 -26.83642 0.0730
Fixed Effects
(Cross)
_MUAM--C 235426.6
_BSM--C 368673.2
_BNI--C -9514.006
_BRI--C -952974.5
_BUKOP--C 373970.8
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.992633 Mean dependent var  5966426.
Adjusted R-squared  0.992238 S.D. dependentvar  6256378.
S.E. of regression 551206.3 Akaike info criterion 29.33463
Sum squared resid ~ 3.40E+13 Schwarz criterion 29.49811
Log likelihood -1738.410 Hannan-Quinn criter. 29.40101
F-statistic 2514.994 Durbin-Watson stat  2.118430

Prob(F-statistic) 0.000000




LAMPIRAN IV

UJI MULTIKOLINIERITAS

DPK CAR FDR
DPK 1 0.1330776415 | 0.516828285
CAR | 0.1330776415 1 -0.180042558
FDR | 0.516828285 | -0.180042558 1

UJI HETEROKEDASTISITAS

Dependent Variable: RESID?

Method: Pooled Least Squares

Date: 12/17/16 Time: 17:54

Sample: 2010Q1 2015Q4

Included observations: 24

Cross-sections included: 5

Total pool (unbalanced) observations: 119

Variable CoefficientStd. Error t-Statistic  Prob.
C 7.39E-08 81198.75 9.11E-13  1.0000
DPK? 1.83E-13 0.054901 3.32E-12 1.0000
CAR? -1.59E-13 0.046376 -3.42E-12 1.0000
FDR? 1.77E-13 0.054419 3.26E-12 1.0000
Fixed Effects

(Cross)

_MUAM--C -7.80E-08

_BSM—C 3.67E-08

_BNI—C 9.05E-09

_BRI—C 1.01E-07

_BUKOP--C -7.51E-08

UJI AUTOKORELASI

Dependent Variable: ROA?

Method: Pooled Least Squares

Date: 12/16/16 Time: 19:51

Sample: 2010Q1 2015Q4

Included observations: 24

Cross-sections included: 5

Total pool (unbalanced) observations: 119

Variable CoefficientStd. Error t-Statistic  Prob.
C 453835.2 81198.75 5.589189 0.0000
FDR? 0.472896 0.054419 8.689856 0.0000

DPK? -0.403184 0.054901 -8.433159 0.0000



CAR? -0.352871 0.046376 -6.687017 0.0000
Fixed Effects

(Cross)

_MUAM--C -691766.8
_BSM--C -1114936.
_BNI--C 367174.9
_BRI--C 959407.9
_BUKOP--C 470918.0

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.872564 Mean dependent var 970740.6
Adjusted R-squared 0.864454 S.D. dependent var 857087.6
S.E. of regression  315549.9 Akaike info criterion ~ 28.22741

Sum squared resid 1.10E+13 Schwarz criterion 28.41525
Log likelihood -1657.417 Hannan-Quinn criter.  28.30368
F-statistic 107.5968 Durbin-Watson stat 2.090600

Prob(F-statistic) 0.000000




