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Lampiran I: Surat Penetapan Judul dan Pembimbing Skripsi 
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Lampiran II: Surat Penetapan Waktu Seminar Proposal 
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Lampiran III: Surat Keterangan Telah Melaksanakan Seminar Proposal 
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Lampiran IV: Surat Penetapan Perubahan Judul Skripsi 
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Lampiran IV: Surat izin Riset 
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Lampiran V: Surat Keterangan Telah Melaksanakan Riset 
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Lampiran VI: Surat Keterangan Lulus Ujian Komprehensif 
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Lampiran VII: Sertifikat Hafalan Juz Amma 
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Lampiran VIII: Surat Keterangan Perolehan SKK 
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Lampiran IX: Transkip Nilai Sementara 
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Lampiran X: Bukti Bimbingan Skripsi 
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Lampiran XI: Surat Keterangan Bebas Plagiasi 
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Lampiran XII: Output Eviews Versi 9 

Outpu awal Eviews 9 dari analisis linear berganda 

 

Dependent Variable: NAB   

Method: Least Squares   

Date: 11/30/21   Time: 21:57   

Sample: 2015Q1 2019Q4   

Included observations: 20   

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C -73667.04 26317.35 -2.799181 0.0123 

LQ45 96.31347 28.53997 3.374687 0.0036 

SBIS 1.127335 0.934492 1.206362 0.2442 

     
     R-squared 0.465950     Mean dependent var 24131.63 

Adjusted R-squared 0.403121     S.D. dependent var 14306.81 

S.E. of regression 11053.15     Akaike info criterion 21.59630 

Sum squared resid 2.08E+09     Schwarz criterion 21.74566 

Log likelihood -212.9630     Hannan-Quinn criter. 21.62546 

F-statistic 7.416115     Durbin-Watson stat 0.703274 

Prob(F-statistic) 0.004836    

     
      

Hasil output setelah dilakukan logaritma natural: 

Dependent Variable: LOG(NAB)   

Method: Least Squares   

Date: 11/30/21   Time: 22:00   

Sample: 2015Q1 2019Q4   

Included observations: 20   

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C -20.77424 6.023732 -3.448731 0.0031 

LOG(LQ45) 3.952185 0.894969 4.416001 0.0004 

LOG(SBIS) 0.420145 0.212931 1.973154 0.0650 

     
     R-squared 0.622625     Mean dependent var 9.923594 

Adjusted R-squared 0.578228     S.D. dependent var 0.598784 

S.E. of regression 0.388874     Akaike info criterion 1.086356 

Sum squared resid 2.570786     Schwarz criterion 1.235716 

Log likelihood -7.863565     Hannan-Quinn criter. 1.115513 

F-statistic 14.02404     Durbin-Watson stat 0.869519 

Prob(F-statistic) 0.000253    
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1. Uji Asumsi Klasik 

a. Uji Normalitas 
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Series: Residuals
Sample 2015Q1 2019Q4
Observations 20

Mean       1.31e-11
Median  -554.3034
Maximum  28755.13
Minimum -16876.60
Std. Dev.   10455.23
Skewness   1.201828
Kurtosis   4.540026

Jarque-Bera  6.791033
Probability  0.033523

 

Tampilan pada EViews setelah dilakukan logaritma natural: 

0

1

2

3

4

5

6

7

8

-1.00 -0.75 -0.50 -0.25 0.00 0.25 0.50 0.75 1.00

Series: Residuals

Sample 2015Q1 2019Q4

Observations 20

Mean      -1.11e-15

Median  -0.015348

Maximum  0.844506

Minimum -0.793928

Std. Dev.   0.367838

Skewness   0.155525

Kurtosis   3.318559

Jarque-Bera  0.165193

Probability  0.920723

 

 

b. Uji Multikolinearitas (dengan uji VIF) 

Variance Inflation Factors  

Date: 11/30/21   Time: 22:02  

Sample: 2015Q1 2019Q4  

Included observations: 20  

    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 

    
    C  36.28535  4798.929  NA 

LOG(LQ45)  0.800970  4945.732  1.042372 

LOG(SBIS)  0.045340  465.0983  1.042372 
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c. Uji Heteroskedastisitas (metode Breusch-Pagan) 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 

     
     F-statistic 0.289040     Prob. F(2,17) 0.7526 

Obs*R-squared 0.657729     Prob. Chi-Square(2) 0.7197 

Scaled explained SS 0.550900     Prob. Chi-Square(2) 0.7592 

     
          

d. Uji Autokorelasi 

Breusch-Godfrey Serial Correlation LM Test:  

     
     F-statistic 1.808273     Prob. F(2,15) 0.1979 

Obs*R-squared 3.885303     Prob. Chi-Square(2) 0.1433 

     
      

2. Regresi Linear Berganda 

Dependent Variable: LOG(NAB)   

Method: Least Squares   

Date: 11/30/21   Time: 22:00   

Sample: 2015Q1 2019Q4   

Included observations: 20   

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C -20.77424 6.023732 -3.448731 0.0031 

LOG(LQ45) 3.952185 0.894969 4.416001 0.0004 

LOG(SBIS) 0.420145 0.212931 1.973154 0.0650 

     
     R-squared 0.622625     Mean dependent var 9.923594 

Adjusted R-squared 0.578228     S.D. dependent var 0.598784 

S.E. of regression 0.388874     Akaike info criterion 1.086356 

Sum squared resid 2.570786     Schwarz criterion 1.235716 

Log likelihood -7.863565     Hannan-Quinn criter. 1.115513 

F-statistic 14.02404     Durbin-Watson stat 0.869519 

Prob(F-statistic) 0.000253    

     
      

a. Model Regresi Lenier 

𝛾 = 𝛼 -20.77424 + 3.952185(X1) + 0.420145(X2) 

b. Uji Koefisien Determinasi 

R-squared 0.622625 
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3. Uji Hipotesis 

Dependent Variable: LOG(NAB)   

Method: Least Squares   

Date: 11/30/21   Time: 22:00   

Sample: 2015Q1 2019Q4   

Included observations: 20   

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C -20.77424 6.023732 -3.448731 0.0031 

LOG(LQ45) 3.952185 0.894969 4.416001 0.0004 

LOG(SBIS) 0.420145 0.212931 1.973154 0.0650 

     
     R-squared 0.622625     Mean dependent var 9.923594 

Adjusted R-squared 0.578228     S.D. dependent var 0.598784 

S.E. of regression 0.388874     Akaike info criterion 1.086356 

Sum squared resid 2.570786     Schwarz criterion 1.235716 

Log likelihood -7.863565     Hannan-Quinn criter. 1.115513 

F-statistic 14.02404     Durbin-Watson stat 0.869519 

Prob(F-statistic) 0.000253    

     
      

a. Uji F 

nilai Prob(F-statistic) 0.000253 < 0.05 

Jika Prob(F-Statistic) > α, maka Ho diterima dan Ha ditolak. 

Jika Prob(F-Statistic) < α, maka Ho ditolak dan Ha diterima. 

b. Uji T 

Prob LQ45 0.0004 < 0.05 

Prob SBIS 0.0650 > 0.05 

Jika Prob. > α, maka Ho diterima dan Ha ditolak. 

Jika Prob. < α, maka Ho ditolak dan Ha diterima. 
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Lampiran XII: Perkembangan Reksa Dana 
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Lampiran: XIII: Daftar Saham Yang Masuk Indeks LQ45 
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