LAMPIRAN-LAMPIRAN

Hasil Uji Normalitas Data dengan Kolmogorov-Smirnov

One-Sample Kolmogorov-Smirnov Test
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Lag_NP
NPF |[INFLASI| FDR | TATO F
N 44 44 44 44 43
Normal Parameters® Mean 4.5077| .5693|90.2148| 7.4770| 4.4535
Std. Deviation 1.71911| .61342|5.05770| 2.83218| 1.70094
Most Extreme Absolute 126 142 081 107 127
Differences
Positive 126 142 .081 .107 127
Negative -072| -.092| -.055| -.094 -.075
Kolmogorov-Smirnov Z 838 945 538 710 833
Asymp. Sig. (2-tailed) 484 .334 .935 .694 491
a. Test distribution is Normal.
Hasil Uji Multikolonieritas
Coefficients?
Collinearity Statistics
Model Tolerance VIF
1 INFLASI 910 1.099
FDR 1940 1.064
TATO 894 1.119
Lag_NPF .890 1.124

a. Dependent Variable: NPF




3. Hasil Uji Heterokedastisitas

Scatterplot

Dependent Variable: NPF

Regression Studentized Residual
o
1
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4. Data Mentah Pertama
TAHUN | TRIWULAN INFLASI TATO FDR NPF
2004 I 0.36 5.04 85.18 2.00
I 0.48 5.20 89.64 2.00
1] 0.02 7.72 99.07 2.00
v 1.04 9.99 92.50 2.00
2005 I 1.91 10.17 91.91 2.71
I 0.5 6.19 103.4 3.82
11 0.69 9.85 101.16 6.26
v -0.04 11.59 83.09 3.50
2006 I 0.03 4.87 87.75 4.73
I 0.45 5.7 93.68 4.35
1] 0.38 8.95 95.43 6.80
v 1.21 11.29 90.18 6.94
2007 I 0.24 7.01 87.32 7.98
I 0.23 6.48 95.84 8.13
1] 0.80 9.08 94.23 7.47
v 1.10 11.46 92.98 5.66
2008 I 0.95 4.85 91.05 5.63
I 2.46 6.03 89.21 5.08
1] 0.97 9.26 99.11 5.01
v -0.04 12.35 89.12 5.66
2009 I 0.22 3.16 86.85 5.81
I 0.11 6.12 87.03 5.35
1] 1.05 9.21 87.93 5.87
v 0.33 11.30 83.07 4.84
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2010 I -0,14 3.02 83.93 4.08
I 0.97 5.73 85.16 4.13
1] 0.44 8.48 86.31 4.17
v 0.92 10.61 82.54 3.52
2011 I -0.32 2.92 84.06 3.30
I 0.55 5.74 88.52 3.49
1] 0.27 7.89 89.86 3.21
v 0.57 10.38 86.03 2.42
2012 I 0.07 2.82 87.25 2.52
I 0.62 5.74 92.21 3.04
1] 0.01 8.48 93.90 3.10
v 0.54 11.16 94.40 2.82
2013 I 0.63 2.81 95.61 3.44
I 1.03 5.62 94.22 2.90
1] -0.35 8.05 91.29 3.40
v 0.55 10.59 89.37 4.32
2014 I 0.08 2.68 90.34 4.88
I 0.43 5.40 89.91 6.46
iii 0.27 7.77 85.68 6.70
iv 2.46 10.23 82.13 6.84

a. Uji Autokolerasi

Model Summaryb

Adjusted R | Std. Error of the

Model R R Square Square Estimate Durbin-Watson
1 .160% .026 -.048 1.75947 .342
a. Predictors: (Constant), TATO, FDR, INFLASI
b. Dependent Variable: NPF
5. Data Mentah Kedua Setelah transformasi
TAHUN | TRIWULAN INFLASI TATO FDR NPF LagY
2004 | 0.36 5.04 85.18 2.00
Il 0.48 5.20 89.64 2.00 2.00
11 0.02 7.72 99.07 2.00 2.00
v 1.04 9.99 92.50 2.00 2.00
2005 | 1.91 10.17 91.91 2.71 2.00
Il 0.5 6.19 103.4 3.82 2.71
11 0.69 9.85 101.16 6.26 3.82
v -0.04 11.59 83.09 3.50 6.26
2006 | 0.03 4.87 87.75 4.73 3.50
Il 0.45 5.7 93.68 4.35 4.73
11 0.38 8.95 95.43 6.80 4.35
v 1.21 11.29 90.18 6.94 6.80
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2007 I 0.24 7.01 87.32 7.98 6.94
Il 0.23 6.48 95.84 8.13 7.98
1] 0.80 9.08 94.23 7.47 8.13
v 1.10 11.46 92.98 5.66 7.47
2008 I 0.95 4.85 91.05 5.63 5.66
Il 2.46 6.03 89.21 5.08 5.63
1] 0.97 9.26 99.11 5.01 5.08
v -0.04 12.35 89.12 5.66 5.01
2009 I 0.22 3.16 86.85 5.81 5.66
Il 0.11 6.12 87.03 5.35 5.81
1] 1.05 9.21 87.93 5.87 5.35
v 0.33 11.30 83.07 4.84 5.87
2010 I -0,14 3.02 83.93 4.08 4.84
Il 0.97 5.73 85.16 4.13 4.08
1] 0.44 8.48 86.31 4.17 4.13
v 0.92 10.61 82.54 3.52 4.17
2011 I -0.32 2.92 84.06 3.30 3.52
Il 0.55 5.74 88.52 3.49 3.30
1] 0.27 7.89 89.86 3.21 3.49
v 0.57 10.38 86.03 2.42 3.21
2012 I 0.07 2.82 87.25 2.52 2.42
Il 0.62 5.74 92.21 3.04 2.52
1] 0.01 8.48 93.90 3.10 3.04
1% 0.54 11.16 94.40 2.82 3.10
2013 I 0.63 2.81 95.61 3.44 2.82
Il 1.03 5.62 94.22 2.90 3.44
11 -0.35 8.05 91.29 3.40 2.90
1% 0.55 10.59 89.37 4.32 3.40
2014 I 0.08 2.68 90.34 4.88 4.32
Il 0.43 5.40 89.91 6.46 4.88
iii 0.27 7.77 85.68 6.70 6.46
iv 2.46 10.23 82.13 6.84 6.70

a. Uji Autokorelasi

Model Summaryb

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 8747 763 .739 .86665 2.119

a. Predictors: (Constant), Lag_Y, INFLASI, FDR, TATO

b. Dependent Variable: NPF

Sumber: lampiran 6




6. Hasil Uji Regresi

Berganda

Coefficients?
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Unstandardized Coefficients

Standardized
Coefficients

Model B Std. Error Beta t Sig.
1 (Constant) -5.107 2574 -1.984 054
INFLASI 032 226 012 142 .888
FDR .066 027 197 2.425 .020
TATO -.048 .050 -.081 -.965 340
Lag_NPF .907 .083 910 10.879 .000
a. Dependent Variable: NPF
7. Hasil Uji t-Test
Coefficients?®
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -5.107 2.574 -1.984 .054
INFLASI .032 226 012 142 .888
FDR .066 .027 197 2.425 .020
TATO -.048 .050 -.081 -.965 .340
Lag_NPF .907 .083 910 10.879 .000
a. Dependent Variable: NPF
8. Hasil Uji F (F-Test)
ANOVA®
Sum of Mean
Model Squares df Square F Sig.
1 Regr:ess'o 92.076 4 23.019] 30619 .000°
Residual 28.568 38 752
Total 120.645 42

a. Predictors: (Constant), Lag_NPF, INFLASI, FDR, TATO
b. Dependent Variable: NPF




9. Hasil Uji Koefisien Determinasi (R?)

Model Summaryb
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Adjusted R Std. Error of the
Model R R Square Square Estimate
1 8742 .763 .739 .86665

a. Predictors: (Constant), Lag_Y, INFLASI, FDR, TATO

b. Dependent Variable: NPF
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