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Data penelitian
Lampiran 1
Data Penelitian

BANK BULAN L 10 BULAN

n SYARIAH t+1 Y X1 X2 X3 {0
(ROA) | (BOPO) | (CAR) | (OR)

1 Jun-il | 0,20 10138 | 2172 | 7683 | Mar-11
2 Sep-11 | 0,40 10030 | 1999 | 8325 | Jun-i1
3 Des-11 | 0,20 98,56 1833 | 69,93 | Sep-1l
4 Mar-12 | 017 99.25 1474 | 31,37 | Des-1l
5 Jun12 | 121 99,15 1434 | 46,89 | Mar-12
6 Sep-12 | 134 91,16 1359 | 51,63 | Jun-12
7 Des-12 | 1,19 89,95 1292 | 59,70 | Sep-12
8 BRI Mar-13 | 171 86,63 1135 | 22,89 | Des12
9 un13 | 1,41 85,54 1181 | 9502 | Mar-13
10 Sep-13 | 136 87,55 1500 | 92,07 | Jun-i3
11 Des-13 | 1,15 80,80 1466 | 7820 | Sep-13
12 Mar-14 | 0,46 83.23 1449 | 20,96 | Des13
13 Jun-14 | 0,03 92,43 1289 | 7042 | Mar-14
14 Sep-14 | 0,20 99,84 13.99 | 7321 | Jun-14
15 Des-14 | 0,08 97,35 13,86 | 66,84 | Sep-14
16 Mar-15 | 053 99,14 1289 | 7643 | Des-14
17 1l | 2,12 73,07 11,88 | 3500 | Mar-11
18 Sep-11 | 2,03 74,02 1124 | 3020 | Jun-il
19 Des-11 | 195 73.85 11,06 | 3359 | Sep-i1
20 Mar-12 | 217 76,44 1457 | 4596 | Des-11
21 un12 | 2,25 70,47 1391 | 3553 | Mar-12
22 Sep12 | 222 70,11 1366 | 2701 | Jun-12
23 Des-12 | 225 7114 1315 | 27,50 | Sep-12
24 B Mar-13 | 2,56 73,00 1382 | 28.78 | Des-12
25 Jun13 | 1,79 69,24 1523 | 28,65 | Mar-13
26 Sep-13 | 151 81,63 1416 | 2590 | Jun-13
27 Des-13 | 153 87,53 1433 | 28,72 | Sep-13
28 Mar-14 | 177 84,03 1412 | 3208 | Des13
29 Jun-14 | 0,66 81,99 1483 | 3256 | Mar-14
30 Sep-14 | 0.80 93,03 1486 | 33.20 | Jun-14
31 Des-14 | 0,17 93,02 1553 | 3839 | Sep-14
32 Mar-15 | 081 98,46 1476 | 4151 | Des14
33 Junil | 0,79 | 13410 | 4466 | 4404 | Mar-il
3 | pninsyarian | S | 070 116,10 | 100,63 | 8338 | Jun-i1
35 Des-11 | 175 88,99 81,98 | 70,71 | Sep-1l
36 Mar-12 | 3.35 74.30 61,98 | 41,54 | Des11




37 Jun-12 3,03 69,59 59,72 47,42 Mar-12
38 Sep-12 2,90 60,62 45,65 36,08 Jun-12
39 Des-12 3,29 59,74 34,48 41,66 Sep-12
40 Mar-13 2,27 50,76 32,20 69,73 Des-12
41 Jun-13 2,34 59,42 27,09 22,03 Mar-13
42 Sep-13 2,18 64,34 23,11 96,64 Jun-13
43 Des-13 1,03 64,17 19,75 56,45 Sep-13
44 Mar-14 1,45 81,31 20,83 67,26 Des-13
45 Jun-14 1,64 80,67 31,15 68,21 Mar-14
46 Sep-14 1,82 76,90 25,52 31,90 Jun-14
47 Des-14 1,99 72,90 26,16 41,06 Sep-14
48 Mar-15 1,56 68,47 25,69 42,00 Des-14
49 Jun-11 2,22 67,98 2591 155,31 | Mar-11
50 Sep-11 2,37 78,20 22,24 109,68 Jun-11
51 Des-11 1,29 78,06 20,86 99,15 Sep-11
52 Mar-12 0,63 87,86 20,67 291,04 | Des-11
53 Jun-12 0,65 91,20 19,07 132,67 | Mar-12
54 Sep-12 131 92,81 17,56 127,07 Jun-12
55 Des-12 1,48 86,46 16,55 146,28 | Sep-12
56 BNIS Mar-13 1,62 85,39 14,10 146,28 | Des-12
57 Jun-13 1,24 82,95 18,68 178,24 | Mar-13
58 Sep-13 1,22 84,44 18,90 69,95 Jun-13
59 Des-13 1,37 84,03 16,63 45,35 Sep-13
60 Mar-14 1,22 83,94 16,22 36,07 Des-13
61 Jun-14 1,11 84,51 15,67 63,84 Mar-14
62 Sep-14 1,11 86,32 14,53 73,18 Jun-14
63 Des-14 1,27 85,85 19,35 97,71 Sep-14
64 Mar-15 1,20 85,03 18,42 21,09 Des-14
65 Jun-11 0,89 92,40 64,29 61,99 Mar-11
66 Sep-11 0,95 91,96 61,72 52,46 Jun-11
67 Des-11 0,90 91,42 51,78 55,57 Sep-11
68 Mar-12 0,39 91,72 45,94 46,57 Des-11
69 Jun-12 0,74 95,63 44,50 46,49 Mar-12
70 Sep-12 0,69 92,24 41,33 43,23 Jun-12
71 Des-12 0,84 92,61 34,05 28,20 Sep-12
72 BCA SYARIAH Mar-13 0,92 90,87 31,47 36,32 Des-12
73 Jun-13 0,97 86,76 30,70 44,79 Mar-13
74 Sep-13 0,99 88,36 27,93 34,45 Jun-13
75 Des-13 1,01 87,46 24,75 41,57 Sep-13
76 Mar-14 0,86 86,91 22,35 35,36 Des-13
77 Jun-14 0,69 85,37 21,68 33,20 Mar-14
78 Sep-14 0,67 88,95 21,83 32,00 Jun-14
79 Des-14 0,76 88,95 35,18 55,53 Sep-14




80 Mar-15 0,71 88,11 29,57 39,99 Des-14
81 Jun-11 1,87 90,03 15,07 6,75 Mar-11
82 Sep-11 1,65 89,49 14,75 6,62 Jun-11
83 Des-11 1,58 90,79 13,77 6,92 Sep-11
84 Mar-12 3,52 90,80 12,03 9,93 Des-11
85 Jun-12 4,13 80,03 12,90 9,57 Mar-12
86 Sep-12 4,11 77,30 13,08 11,81 Jun-12
87 Des-12 3,81 76,89 11,16 12,32 Sep-12
88 BMS Mar-13 3,57 77,28 13,51 11,88 Des-12
89 Jun-13 2,94 77,48 13,49 12,34 Mar-13
90 Sep-13 2,57 8141 13,01 10,52 Jun-13
91 Des-13 2,33 84,21 12,70 9,24 Sep-13
92 Mar-14 1,18 86,09 12,99 8,08 Des-13
93 Jun-14 0,99 89,82 15,28 7,48 Mar-14
94 Sep-14 0,24 91,90 15,93 6,61 Jun-14
95 Des-14 0,29 97,96 16,34 45,48 Sep-14
96 Mar-15 -1,21 97,61 18,82 9,27 Des-14
97 Jun-11 2,67 73,16 121,89 | 14564 | Mar-11
98 Sep-11 2,84 70,24 113,84 | 143,27 Jun-11
99 Des-11 3,57 61,13 100,49 | 124,61 Sep-11
100 Mar-12 3,12 55,18 73,44 57,80 Des-11
101 Jun-12 4,35 70,19 66,58 55,20 Mar-12
102 Sep-12 4,00 57,30 65,93 53,17 Jun-12
103 Des-12 2,88 61,71 60,13 30,28 Sep-12
104 MAYBANK Mar-13 521 53,77 63,89 52,72 Des-12
105 SYARIAH Jun-13 2,32 67,63 70,07 74,13 Mar-13
106 Sep-13 2,84 74,00 68,97 84,91 Jun-13
107 Des-13 2,87 69,28 63,74 90,55 Sep-13
108 Mar-14 5,61 67,79 5941 87,45 Des-13
109 Jun-14 2,36 53,53 64,82 104,17 | Mar-14
110 Sep-14 3,75 80,21 61,51 54,60 Jun-14
111 Des-14 3,61 67,86 63,24 70,29 Sep-14
112 Mar-15 -2,63 69,60 52,13 59,74 Des-14
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Statistik Perbankan Syariah, Desember 2014

Shasia Banking Statistics, Desember 2014

Rasio 2008 1 | 2012 | 2013 Ratio
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STATISTIK DESKRIPTIF

Lampiran 4
Hasil Statistik Deskriptif Variabel ROA, BOPO, CAR, Dan QR

Descriptive Statistics

Mini | Maxim Std.
N Mean Deviatio | Variance | Skewness Kurtosis
mum um n
Sta | g | Statisti | Statisti | std - | stati | std. | stati | std
tisti - ’ Statistic | Statistic - ’ - .
c stic c c Error stic | Error | stic | Error
R(%“ "1 -263| 561 |16604 | 12070 | 1,27737 | 1632 | 335 | 228 1'50 453
BOP
o 11 | 50,7 134,10 82,161 | 1,2538 | 13,2696 176,082 | 168 | 228 1,42 453
(X1) 2 6 5 6 0 5
CAR | 11 | 11,0 30,335 | 2,2736 | 24,0617 1,72 2,65
x2) | 2 6 121,89 9 2 0 578,965 6 ,228 9 ,453
QR 11 56,735 | 4,0514 | 42,8762 | 1838,37 | 2,09 7,54
(X3) 2 6,61 | 291,04 7 3 6 4 8 ,228 > ,453
Valid
N 11
(listw | 2
ise)

Model kausalitas

Lampiran 5
Model Kausalitas : Model Summary, Anova?®, Coefficients® Dan
Correlations Substruktur 1

Model Summary

Model R R Square | Adjusted R Square Stdég;;?é the
1 ,683% ,466 ,451 ,94612
a. Predictors: (Constant), QR (X3), BOPO (X1), CAR (X2)
ANOVA?®
Model Ssquurgrgfs Df s'\gig?e F Sig.
Regression 84,438 3 28,146 31,443 | ,000°
1 Residual | 96,676 108 895
Total 181,115 111

a. Dependent Variable: ROA (Y)
b. Predictors: (Constant), QR (X3), BOPO (X1), CAR (X2)




Coefficients®

Unstandardized Standardized
Model Coefficients Coefficients T Sig.
B Std. Error Beta
(Constant) 6,447 ,633 10,177 | ,000
BOPO (X1) -,059 ,007 -,616 -8,398 | ,000
CAR (X2) ,009 ,004 ,178 2,329 ,022
QR (X3) -,004 ,002 -,121 -1,650 ,102
a. Dependent Variable: ROA (Y)
Correlations
BOPO (X1) | CAR(X2) | QR (X3)
Pearson Correlation 1 -,282" -,056
BOPO (X1)  Sig. (2-tailed) ,003 ,559
N 112 112 112
Pearson Correlation -,282" 1 204"
CAR (X2) Sig. (2-tailed) ,003 ,002
N 112 112 112
Pearson Correlation -,056 294" 1
QR (X3) Sig. (2-tailed) ,559 ,002
N 112 112 112

**_Correlation is significant at the 0.01 level (2-tailed).
Lampiran 6

Model Kausalitas : Model Summary, Anova?, Dan Coefficients

Substruktur 2
Model Summary

a

Model R R Square Aogusted R Std. Error of the
quare Estimate
1 ,343° ,118 ,101 1,21085
a. Predictors: (Constant), QR (X3), CAR (X2)
ANOVA?
Model Sum of Df Mean F Sig.
Squares Square
Regression 21,303 2 10,651 7,265 ,001°
1 Residual 159,812 109 1,466
Total 181,115 111

a. Dependent Variable: ROA (Y)
b. Predictors: (Constant), QR (X3), CAR (X2)
Coefficients®




Unstandardized Standardized
Model Coefficients Coefficients T Sig.
B Std. Error Beta
(Constant) 40,834 6,277 6,506 ,000
CAR (X2) ,524 ,162 ,294 3,228 ,002

a. Dependent Variable: QR (X3)
Coefficients?®

Unstandardized Standardized
Model Coefficients Coefficients T Sig.
B Std. Error Beta
(Constant) 1,322 217 6,083 | ,000
1 CAR (X2) ,019 ,005 357 3,792 | ,000
QR (X3) -,004 ,003 -,140 -1,484 | ,141

a. Dependent Variable: ROA (Y)
Correlations

CAR (X2) QR (X3)
Pearson Correlation 1 ,294"
CAR (X2) Sig. (2-tailed) ,002
N 112 112
Pearson Correlation ,294" 1
QR (X3) Sig. (2-tailed) ,002
N 112 112

**_Correlation is significant at the 0.01 level (2-tailed).
UJI ASUMSI KLASIK DAN UJI HIPOTESIS

Lampiran
Uji Asumsi Klasik Dan Uji Hipotesis

Descriptive Statistics

Mean Std. Deviation N
ROA (Y) 1,6604 1,27737 112
BOPO (X1) 82,1615 13,26960 112
CAR (X2) 30,3359 24,06170 112
QR (X3) 56,7357 42,87626 112

Correlations




ROA (Y) | BOPO (X1) | CAR (X2) | QR (X3)
ROA (Y) 1,000 -,659 ,316 -,035
. BOPO (X1) -,659 1,000 -,282 -,056
Pearson Correlation
CAR (X2) ,316 -,282 1,000 ,294
QR (X3) -,035 -,056 ,294 1,000
ROA (Y) . ,000 ,000 ,358
Sig. (1-tailed) BOPO (X1) | ,000 ) ,001 ,280
CAR (X2) ,000 ,001 . ,001
QR (X3) ,358 ,280 ,001 .
ROA (Y) 112 112 112 112
N BOPO (X1) 112 112 112 112
CAR (X2) 112 112 112 112
QR (X3) 112 112 112 112
Variables Entered/Removed®
Model Variables Entered Variables Removed Method
QR (X3), BOPO Enter
1
(X1), CAR (X2)°
a. Dependent Variable: ROA (Y)
b. All requested variables entered.
Model Summary®
. Std. Change Statistics
Mo R | Adusted Error of R E Durbin-
del | R | Saua R the Sig. F | watson
re Square Esti Square | Chang | dfl | df2 Chande
stimate | Change e 9
1 |.683"*| ,466 ,451 ,94612 ,466 31,443 | 3 108 ,000 1,268
a. Predictors: (Constant), QR (X3), BOPO (X1), CAR (X2)
b. Dependent Variable: ROA (Y)
ANOVA?
Model Sum of Df Mean Square Sig
Squares )
Regression 84,438 3 28,146 31,443 ,000°
1 Residual 96,676 108 895
Total 181,115 111




a. Dependent Variable: ROA (Y)

b. Predictors: (Constant), QR (X3), BOPO (X1), CAR (X2)

Coefficients®

Standar 95.0%
Unstandardize dized Confiaence Correlations Collinearity
d Coefficients Coeffici . Statistics
Model ents T Sig. Interval for B
Std. Lower Upper Zero- | Partia Toler
B Error Beta Bound | Bound order | part ance VIF
(Const Y 6 447 | 633 10,177 | 000 | 51901 | 7,703
ant)
B&';)O -,059 ,007 -,616 -8,398 ,000 -,073 -,045 -,659 | -,629 -,590 ,920 | 1,087
((:)?2? ,009 ,004 ,178 2,329 ,022 ,001 ,018 ,316 ,219 ,164 ,843 | 1,186
(?(2) -,004 ,002 -121 -1,650 ,102 -,008 ,001 -,035 | -,157 -,116 ,913 | 1,096
a. Dependent Variable: ROA (Y)
Coefficient Correlations?®
Model QR (X3) BOPO (X1) CAR (X2)
QR (X3) 1,000 -,029 -,291
Correlations  popg (x1) -,029 1,000 278
1 CAR (X2) -,291 ,278 1,000
QR (X3) 4,806E-006 -4,562E-007 -2,590E-006
Covariances  BOPO (X1) -4,562E-007 4,978E-005 7,968E-006
CAR (X2) -2,590E-006 7,968E-006 1,652E-005
a. Dependent Variable: ROA (Y)
Collinearity Diagnostics?®
Vari P ti
Mod Dimensi | Eigenval | Condition arance rroporfions
el on ue Index (Consta BOPO CAR QR
nt) (X1) x2) | x3)
1 3,425 1,000 ,00 ,00 ,02 ,02
1 2 ,308 3,334 ,01 ,02 ,58 ,05
3 ,256 3,655 ,00 ,00 27 ,92
4 ,011 17,753 ,99 ,98 12 ,00

a. Dependent Variable: ROA (Y)




Casewise Diagnostics?®

Case .
Std. Predicted .
NL:rnb Residual ROA (Y) Value Residual
1 -177 ,20 ,3674 -,16736
2 ,009 ,40 ,3917 ,00825
3 -,346 ,20 5273 -,32732
4 -,446 17 ,5919 -,42195
5 ,710 1,21 ,5379 ,67206
6 373 1,34 ,9871 ,35285
7 ,176 1,19 1,0233 ,16669
8 ,393 1,71 1,3383 ,37165
9 279 1,41 1,1463 ,26366
10 ,309 1,36 1,0681 ,29189
11 -,386 1,15 1,5150 -,36505
12 -1,180 46 1,5765 -1,11653
13 -,853 ,03 ,8373 -,80728
14 -,210 ,20 ,3985 -,19852
15 -,516 ,08 ,5679 -,48788
16 ,118 ,53 4179 , 11207
17 ,018 2,12 2,1027 ,01726
18 -,030 2,03 2,0581 -,02808
19 -,110 1,95 2,0542 -,10418
20 297 2,17 1,8892 ,28081
21 -,026 2,25 2,2744 -,02444
22 -,110 2,22 2,3242 -,10423
23 -,007 2,25 2,2566 -,00659
24 ,435 2,56 2,1481 41191
25 -,629 1,79 2,3847 -,59471
26 -,148 1,51 1,6503 -,14034
27 ,251 1,53 1,2921 ,23786
28 ,301 1,77 1,4854 ,28461
29 -1,005 ,66 1,6113 -,95126
30 -,164 ,80 ,9550 -,15504
31 -,817 17 ,9432 -, 77320
32 ,220 ,81 ,6023 ,20773
33 AT71 - 79 -1,2357 ,44568
34 ,509 ,70 ,2185 ,48145
35 ,059 1,75 1,6942 ,05576
36 ,919 3,35 2,4809 ,86912
37 ,330 3,03 2,7173 ,31269
38 -271 2,90 3,1566 -,25664
39 ,219 3,29 3,0828 ,20716
40 -1,291 2,27 3,4918 -1,22182
41 -,806 2,34 3,1029 -,76285
42 -,342 2,18 2,5037 -,32370
43 -1,688 1,03 2,6274 -1,59736
44 -,140 1,45 1,5828 -,13283
45 -,079 1,64 1,7150 -,07502
46 -,208 1,82 2,0165 -,19648




-,443
-,939

-,327

1,24
1,22
1,37
1,22

4,13

2,57

1,18

-1,21
2,67

2,2264
2,4811
2,1023
1,6270
1,6603
,3836
, 7435
,6540
,9513
,9915
1,0638
1,3693
1,4611
1,4962
1,3567
1,2049
1,1896
1,5066
1,3562
1,3924
1,3191
1,2786
1,0335
1,2162
1,1797
1,2290
1,4346
1,3510
1,3485
1,3808
1,4735
1,2671
1,3084
1,3613
1,2305
1,2599
1,1725
1,1446
1,7923
1,9477
1,9519
1,9527
1,9390
1,7081
1,5439
1,4395
1,2423
1,1283
,6325
,8077
2,7391

-,23642
-,92108
11774
74301
-,37032
24642
-,09347
165597
52875
162854
117622
-,14935
-,09115
-,27617
-,24672
-,09488
,08037
-,30661
-,46623
-,44245
-,41908
-,88857
-,29353
-,52619
-,33971
-,30901
-,46462
-,36099
-,33846
-,52079
-,78352
-,59714
-,54841
-,65129
163951
,39007
40747
2,37543
2,33770
2,16233
1,85806
1,61732
1,00103
,86187
, 78609
-,25945
-,25228
-,88833
-,34249
-2,01771
-,06906




98 -,005 2,84 2,8444 -,00444

99 ,259 3,57 3,3254 , 24462

100 -574 3,12 3,6635 -,54354

101 1,724 4,35 2,7186 1,63144

102 ,546 4,00 3,4836 ,51644

103 -,391 2,88 3,2501 -,37014

104 1,622 5,21 3,6750 1,53495

105 -,544 2,32 2,8348 -,51481

106 457 2,84 2,4079 ,43206

107 ,267 2,87 2,6177 ,25230

108 3,101 5,61 2,6762 2,93379

109 -1,218 2,36 3,5119 -1,15194

110 1,766 3,75 2,0790 1,67102

111 ,887 3,61 2,7704 ,83959

112 -5,5628 -2,63 2,6003 -5,23028

a. Dependent Variable: ROA (Y)
Residuals Statistics?
Minimu | Maximu Mean S_td._ N
m m Deviation
Predicted Value -1,2357 | 3,6750 | 1,6604 ,87218 112
Std. Predicted Value -3,321 2,310 ,000 1,000 112
Standard Error of Predicted 003 534 165 069 112
Value

Adjusted Predicted Value -1,3326 | 3,7000 | 1,6567 ,87969 112
Residual 523028 2,93379 | ,00000 ,93325 112
Std. Residual -5,528 3,101 ,000 ,986 112
Stud. Residual -5,588 3,147 ,002 1,001 112
Deleted Residual 534414 3,02118 | ,00371 ,96039 112
Stud. Deleted Residual -6,597 3,286 -,004 1,064 112
Mabhal. Distance ,087 34,307 2,973 4,520 112
Cook's Distance ,000 ,170 ,007 ,019 112
Centered Leverage Value ,001 ,309 ,027 ,041 112

a. Dependent Variable: ROA (Y)




Charts

Histogram
Dependent Variable: ROA (Y)
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Mean = 1 60E-15
Std. Dev. = 0,986
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Dependent Variable: ROA (Y)
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Regression Studentized Residual

Scatterplot
Dependent Variable: ROA (Y)
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