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LAMPIRAN 

Lampiran 1 : Data Penelitian 

Tahun NAB 

Reksadana 

Syariah 

SBIS Inflasi Kurs 

Januari 2017  

15,944.50 0,06 0,0349 13.858,71 

Februari 2017 

16.204,97 0,0601 0,0383 13.840,84 

Maret 2017 

16.123,54 0,0605 0,0361 13.854,50 

April 2017 

18.127,42 0,0607 0,0417 13.806,39 

Mei 2017 

18.179,07 0,0606 0,0433 13.823,35 

Juni 2017 

18.914,54 0,0608 0,0437 13.798,25 

Juli 2017 

18.686,92 0,0602 0,0388 13.842,10 

Agustus 2017 

20.625,23 0,056 0,0382 13.841,82 

September 2017 

21.427,72 0,0526 0,0372 13.803,47 

Oktober 2017 

22.369,64 0,053 0,0358 14.026,00 

November 2017 

24.124,66 0,0527 0,033 14.027,36 

Desember 2017 

28.311,77 0,0527 0,0361 14.056,21 

Januari 2018 

27.876,73 0,0526 0,0325 13.880,36 

Februari 2018 

30.283,52 0,0528 0,0318 14.090,05 

Maret 2018 

31.108,82 0,0527 0,034 14.258,29 

April  2018 

32.380,08 0,0527 0,0341 14.302,95 
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Mei 2018 

33.313,53 0,0543 0,0323 14.559,70 

Juni 2018 

32.167,28 0,0596 0,0312 14.536,14 

Juli 2018 

32.665,06 0,0617 0,0318 14.914,50 

Agustus 2018 

31.129,20 0,0646 0,032 15.059,86 

September 2018 

31.797,51 0,0666 0,0288 15.368,74 

Oktober 2018 

33.330,86 0,0671 0,0316 15.678,87 

November 2018 

33.975,60 0,0693 0,0323 15.196,86 

Desember 2018 

34.491,17 0,0693 0,0313 14.996,95 

Januari 2019 

37.300,97 0,0697 0,0282 14.663,14 

Februari 2019 

36.761,17 0,0677 0,0257 14.535,21 

Maret 2019 

37.114,19 0,0677 0,0248 14.711,00 

April 2019 

35.378,79 0,0663 0,0283 14.642,58 

Mei 2019 

32.448,69 0,0638 0,0332 14.892,81 

Juni 2019 

33.056,75 0,0654 0,0328 14.726,53 

Juli 2019 

48.471,93 0,059 0,0332 14.543,91 

Agustus 2019 

50.290,50 0,0568 0,0349 14.742,05 

September 2019 

55.543,29 0,0537 0,0339 14.611,10 

Oktober 2019 

57.342,51 0,055 0,0313 14.617,57 

November 2019 

55.300,47 0,0521 0,03 14.568,71 

Desember 2019 

53.735,58 0,0519 0,0272 14.517,45 
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Lampiran 2 : Hasil Analisis 

 

1. Hasil Uji Regresi Linear Berganda 

Dependent Variable: Y_NAB   

Method: Least Squares   

Date: 01/07/21   Time: 13:42   

Sample: 2017M01 2019M12   

Included observations: 36   
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -85190.96 59201.01 -1.439012 0.1599 

X1_SBIS -1044751. 260166.8 -4.015696 0.0003 

X2_INFLASI -935809.6 387640.3 -2.414119 0.0217 

X3_KURS 14.61561 3.874070 3.772677 0.0007 
     
     R-squared 0.610435     Mean dependent var 32119.56 

Adjusted R-squared 0.573913     S.D. dependent var 11763.66 

S.E. of regression 7678.772     Akaike info criterion 20.83475 

Sum squared resid 1.89E+09     Schwarz criterion 21.01069 

Log likelihood -371.0254     Hannan-Quinn criter. 20.89616 

F-statistic 16.71428     Durbin-Watson stat 0.347978 

Prob(F-statistic) 0.000001    
     
     

Estimation Command: 
========================= 
LS Y_NILAI_AKTIVA_BERSIH C X1_SBIS X2_INFLASI X3_KURS 
 
Estimation Equation: 
========================= 
Y_NILAI_AKTIVA_BERSIH = C(1) + C(2)*X1_SBIS + C(3)*X2_INFLASI + C(4)*X3_KURS 
 
Substituted Coefficients: 
========================= 
Y_NILAI_AKTIVA_BERSIH =-85190.9578078-1044750.72068*X1_SBIS - 
935809.627923*X2_INFLASI + 14.615613512*X3_KURS 
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2. Statistik Deskriptif 

 
Y_NILAI_AKTIV

A_BERSIH X1_SBIS X2_INFLASI X3_KURS 

 Mean  32119.56  0.059508  0.033453  14422.06 

 Median  32273.68  0.060050  0.032900  14535.68 

 Maximum  57342.51  0.069700  0.043700  15678.87 

 Minimum  15944.50  0.051900  0.024800  13798.25 

 Std. Dev.  11763.66  0.005991  0.004391  503.6380 

 Skewness  0.630142  0.234157  0.424048  0.421270 

 Kurtosis  2.726493  1.693501  3.178325  2.447462 

     

 Jarque-Bera  2.494679  2.889386  1.126598  1.522758 

 Probability  0.287268  0.235819  0.569328  0.467022 

     

 Sum  1156304.  2.142300  1.204300  519194.3 

 Sum Sq. Dev.  4.84E+09  0.001256  0.000675  8877792. 

     

 Observations  36  36  36  36 

 

3. Uji Normalitas 

0

1

2

3

4

5

6

7

8

-10000 -5000 0 5000 10000 15000

Series: Residuals
Sample 2017M01 2019M12
Observations 36

Mean       7.58e-12
Median  -2250.974
Maximum  15640.85
Minimum -11103.38
Std. Dev.   7342.310
Skewness   0.566738
Kurtosis   2.441876

Jarque-Bera  2.394402
Probability  0.302039

 

4. Uji Multikolinieritas  

Variance Inflation Factors  

Date: 01/07/21   Time: 13:47  

Sample: 2017M01 2019M12  

Included observations: 36  
    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 
    
    C  3.50E+09  2139.820  NA 

X1_SBIS  6.77E+10  147.7872  1.442008 

X2_INFLASI  1.50E+11  104.3890  1.719558 

X3_KURS  15.00842  1908.198  2.259729 
    
    

 

5. Uji Heteroskedastisitas 
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Heteroskedasticity Test: Harvey  
     
     F-statistic 2.431880     Prob. F(9,26) 0.0371 

Obs*R-squared 16.45395     Prob. Chi-Square(9) 0.0580 

Scaled explained SS 9.147940     Prob. Chi-Square(9) 0.4237 
     
          

Test Equation:    

Dependent Variable: LRESID2   

Method: Least Squares   

Date: 04/08/21   Time: 21:16   

Sample: 2017M01 2019M12   

Included observations: 36   
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 272.5106 478.9739 0.568947 0.5743 

X1_SBIS^2 3544.663 16377.80 0.216431 0.8303 

X1_SBIS*X2_INFLASI -25401.92 16761.28 -1.515512 0.1417 

X1_SBIS*X3_KURS -0.533119 0.275916 -1.932178 0.0643 

X1_SBIS 7872.655 3189.063 2.468642 0.0205 

X2_INFLASI^2 581.1035 22015.23 0.026396 0.9791 

X2_INFLASI*X3_KURS -0.008076 0.434898 -0.018571 0.9853 

X2_INFLASI 1556.689 7401.971 0.210307 0.8351 

X3_KURS^2 3.69E-06 2.10E-06 1.752935 0.0914 

X3_KURS -0.072414 0.058767 -1.232235 0.2289 
     
     R-squared 0.457054     Mean dependent var 16.88578 

Adjusted R-squared 0.269111     S.D. dependent var 1.679881 

S.E. of regression 1.436165     Akaike info criterion 3.791962 

Sum squared resid 53.62679     Schwarz criterion 4.231829 

Log likelihood -58.25532     Hannan-Quinn criter. 3.945488 

F-statistic 2.431880     Durbin-Watson stat 1.878725 

Prob(F-statistic) 0.037051    
     
     

 

6. Uji Autokorelasi 

Breusch-Godfrey Serial Correlation LM Test:  
     
     F-statistic 0.292914     Prob. F(2,29) 0.7483 

Obs*R-squared 0.693033     Prob. Chi-Square(2) 0.7071 
     
          

Test Equation:    

Dependent Variable: RESID   

Method: Least Squares   

Date: 04/08/21   Time: 21:17   

Sample: 2017M02 2019M12   

Included observations: 35   

Presample missing value lagged residuals set to zero. 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 9.480368 487.5575 0.019445 0.9846 

D(X1_SBIS) 7301.544 227174.4 0.032141 0.9746 

D(X2_INFLASI) -19483.75 201183.2 -0.096846 0.9235 

D(X3_KURS) -0.027444 2.662610 -0.010307 0.9918 

RESID(-1) 0.117967 0.187852 0.627977 0.5349 
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RESID(-2) -0.095585 0.201470 -0.474440 0.6387 
     
     R-squared 0.019801     Mean dependent var 0.000000 

Adjusted R-squared -0.149199     S.D. dependent var 2626.140 

S.E. of regression 2815.240     Akaike info criterion 18.87829 

Sum squared resid 2.30E+08     Schwarz criterion 19.14492 

Log likelihood -324.3700     Hannan-Quinn criter. 18.97033 

F-statistic 0.117166     Durbin-Watson stat 1.997875 

Prob(F-statistic) 0.987570    
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Lampiran 3 : Laporan NAB 
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