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LAMPIRAN-LAMPIRAN



LAMPIRAN 1 REKAPITULASI UNIT USAHA SYARIAH

NO NAMA UUS TRIWULAN KE | Y_MARKETSHARE |  X1_DPK X2_FDR X3_NPF | Z_ROA
1 | SUMUT SYARIAH 1(2018) 0.57 1,967,262 101.32 27.79 1.51
2 2 (2018) 0.57 1,944,918 106.87 26.80 0.93
3 3(2018) 0.57 2,023,861 104.04 24.37 1.41
4 4(2018) 0.59 2,215,719 107.81 18.71 0.71
5 1(2019) 0.57 1,992,486 117.74 22.14 1.81
6 2 (2019) 0.55 1,972,402 120.26 24.36 0.73
7 3(2019) 0.52 1,866,960 129.92 27.58 0.99
8 4(2019) 0.58 2,330,341 91.50 28.59 0.57
9 1(2020) 0.45 1,778,159 117.16 31.83 0.96
10 2 (2020) 0.48 1,798,680 114.07 34.01 -0.10
11 3(2020) 0.41 1,584,067 125.33 32.20 -0.22
12 4 (2020) 0.52 2,243,709 86.88 26.10 -1.67
13 | JATENG SYARIAH 1(2018) 0.75 1,796,215 123.99 1.20 3.54
14 2 (2018) 0.74 1,908,571 121.68 0.89 3.48
15 3(2018) 0.75 2,068,938 119.31 0.81 4.24
16 4(2018) 1.05 2,386,623 115.85 0.76 2.99
17 1(2019) 0.77 2,244,579 128.03 0.76 4.99
18 2 (2019) 0.76 1,961,415 150.34 0.84 2.47
19 3(2019) 0.73 2,095,495 136.80 3.17 1.67
20 4(2019) 1.07 2,722,372 110.57 2.62 2.91
21 1(2020) 0.70 2,200,067 133.75 3.03 3.13
22 2 (2020) 0.70 2,282,560 123.07 2.97 2.67
23 3(2020) 0.84 3,155,145 89.67 2.87 2.30




24 4 (2020) 0.89 3,968,481 70.88 4.56 2.02
25 BTN SYARIAH 1(2018) 5.31 18,719,505 100.45 1.88 2.09
26 2(2018) 5.49 19,494,152 101.97 1.97 1.98
27 3 (2018) 5.29 19,544,488 106.65 2.18 1.96
28 4 (2018) 5.80 22,342,675 98.65 8.46 0.89
29 1(2019) 5.66 21,661,403 103.59 8.20 0.44
30 2(2019) 5.84 23,032,925 100.58 7.51 0.75
31 3 (2019) 5.85 23,606,441 78.74 8.46 0.82
32 4 (2019) 5.27 21,860,438 108.01 13.00 0.83
33 1(2020) 5.37 20,928,479 114.28 12.71 1.20
34 2(2020) 5.70 20,803,994 114.77 11.80 0.68
35 3 (2020) 5.68 22,653,098 107.53 11.12 0.49
36 4 (2020) 5.42 23,831,409 105.16 11.12 0.41
37 | MAYBANK SYARIAH 1(2018) 6.16 17,485,138 115.19 5.32 2.36
38 2 (2018) 6.57 18,806,808 121.93 4.85 2.58
39 3 (2018) 6.44 18,091,134 131.10 4.78 2.88
40 4 (2018) 6.16 23,275,072 101.49 4.73 2.82
41 1(2019) 6.69 26,613,919 92.23 5.00 1.36
42 2(2019) 6.75 27,127,258 88.54 5.02 0.92
43 3 (2019) 6.62 26,402,026 92.45 2.41 0.99
44 4 (2019) 6.06 25,461,685 94.01 3.56 1.61
45 1(2020) 5.92 26,061,371 93.80 4.17 2.08
46 2(2020) 5.53 24,402,161 102.05 5.84 1.14
47 3 (2020) 6.21 27,497,876 91.24 5.11 1.39
48 4 (2020) 5.79 27,443,128 95.29 5.31 0.90




49 | DANAMON SYARIAH 1(2018) 1.17 4,002,896 85.42 2.36 3.00
50 2(2018) 0.97 3,502,848 100.33 4.86 2.67
51 3 (2018) 0.93 3,467,175 106.46 4.59 2.81
52 4 (2018) 1.10 4,175,108 91.50 3.41 2.69
53 1(2019) 0.92 3,358,181 113.91 4.58 3.22
54 2(2019) 0.95 3,708,400 108.27 4.09 2.76
55 3 (2019) 0.96 3,688,211 112.40 5.19 2.61
56 4 (2019) 0.95 3,946,353 109.10 3.62 2.28
57 1(2020) 0.98 3,237,317 152.99 5.11 2.22
58 2(2020) 1.32 4,725,749 139.16 4.25 1.36
59 3 (2020) 1.03 5,133,716 110.41 4.43 1.26
60 4 (2020) 1.22 5,485,466 12.28 3.61 0.97
61 OCBC NISP 1(2018) 0.64 2,109,672 108.48 4.38 1.08
62 2(2018) 0.76 2,825,970 92.77 3.03 0.44
63 3 (2018) 0.73 2,502,013 113.98 2.62 0.50
64 4 (2018) 0.82 3,384,323 81.81 2.48 0.61
65 1(2019) 0.77 3,486,635 80.46 2.45 -0.04
66 2 (2019) 0.74 3,338,777 81.97 3.22 0.03
67 3 (2019) 0.68 3,122,895 87.19 291 0.29
68 4 (2019) 0.80 3,322,566 110.87 2.54 0.41
69 1(2020) 0.96 4,822,724 76.53 2.65 1.73
70 2(2020) 0.98 5,009,893 70.55 2.35 0.27
71 3 (2020) 0.94 5,068,934 68.47 2.65 1.10
72 4 (2020) 0.94 5,338,603 63.62 3.14 0.79




LAMPIRAN Il HASIL PENELITIAN

1. Analisis Deskriptif Variabel DPK, FDR, NPF, ROA dan Market Share

Y_MARKETSH

X1_DPK X2_FDR X3_NPF X4_ROA ARE
Mean 9616945. 103.9649 8.166528 1.564861 2.499583
Median 3698306. 106.5550 4.495000 1.360000 0.955000
Maximum 27497876 152.9900 34.01000 4,990000 6.750000
Minimum 1584067. 12.28000 0.760000 -1.670000 0.410000
Std. Dev. 9597556. 21.43181 9.067036 1.165714 2.441277
Observations 72 72 72 72 72

2. Uji Model Regresi

a. Hasil Uji Chow

Redundant Fixed Effects Tests
Equation: MODEL_FEM
Test cross-section fixed effects

Effects Test Statistic d.f. Prob.
Cross-section F 13.224314 (5,63) 0.0000
Cross-section Chi-square 51.668615 5 0.0000

b. Hasil Uji Hausman

Correlated Random Effects - Hausman Test
Equation: MODEL_REM
Test cross-section random effects

Chi-Sq.
Test Summary Statistic ~ Chi-Sq. d.f. Prob.
Cross-section random 2.218078 3 0.5284

c. Hasil Lagrange Multiplier

Lagrange Multiplier Tests for Random Effects

Null hypotheses: No effects

Alternative hypotheses: Two-sided (Breusch-Pagan) and one-sided
(all others) alternatives

Test Hypothesis
Cross-section Time Both

Breusch-Pagan 74.52945 0.353364 74.88281



(0.0000) (0.5522) (0.0000)

Honda 8.633044 -0.594444 5.684148
(0.0000) (0.7239) (0.0000)

King-Wu 8.633044 -0.594444 6.825837
(0.0000) (0.7239) (0.0000)

Standardized Honda 12.96160 -0.447077 3.871954
(0.0000) (0.6726) (0.0001)

Standardized King-Wu 12.96160 -0.447077 5.891952
(0.0000) (0.6726) (0.0000)

Gourieroux, et al.* -- -- 74.52945
(0.0000)

3. Uji Asumsi Klasik
a. Uji Normalitas
1) Regresi Y (Market Share)

Hasil Uji Normalitas Jarque-Bera

Series: Standardized Residuals

Sample 2018Q1 2020Q4
74 — Obsenations 72
6| R

Mean 5.46e-15
5 — Median -0.001358

Maximum 0.316804
Minimum -0.290326

34 — Std. Dev. 0.127773
2 | Skewness 0.073812
N H Kurtosis 3.088885
0 —— ! i ! Jarque-Bera  0.089081

T T T T
0.3 -0.2 0.1 0.0 0.1 02 03 Probability ~ 0.956437

2) Regresi Z (ROA)
Hasil Uji Normalitas Jarque-Bera

14

7 Series: Standardized Residuals
12 ] Sample 2018Q1 2020Q4
Observations 72

10 L
Mean -9.81e-16
Median 0.167107
Maximum 1.667663
Minimum -2.263785

4 ] Std. Dev. 0.924668

Skewness  -0.639005
2 Kurtosis 2.921512
ol j B B Jarque-Bera  4.918402

-25 -2.0 -15 -1.0 -0.5 0.0 0.5 1.0 15 Probability 0.085503




b. Uji Linieritas

1) Regresi Y (Market Share)

R-squared 0.284525 Mean dependent var 5.83E-15
Adjusted R-squared 0.218482 S.D. dependent var 0.127773
S.E. of regression 0.112956 Akaike info criterion -1.431470
Sum squared resid 0.829339 Schwarz criterion -1.210128
Log likelihood 58.53294 Hannan-Quinn criter. -1.343353
F-statistic 4.308132 Durbin-Watson stat 2.085182
Prob(F-statistic) 0.001022
2) Regresi Z (ROA)
R-squared 0.327519 Mean dependent var -1.54E-17
Adjusted R-squared 0.276574 S.D. dependent var 0.893348
S.E. of regression 0.759832 Akaike info criterion 2.368216
Sum squared resid 38.10474 Schwarz criterion 2.557939
Log likelihood -79.25579 Hannan-Quinn criter. 2.443745
F-statistic 6.428818 Durbin-Watson stat 1.814886
Prob(F-statistic) 0.000064

Uji Multikoliniertas
1) Regresi Y (Market Share)

Variabel Nilai R? Tolerance VIF
Dependen (1-Nilai R%) | (1/ Tolerance)
X1 DPK 0.354566 0.645434 1.549345
X2 _FDR 0.128041 0.871959 1.146843
X3_NPF 0.209074 0.790926 1.264341
Z ROA 0.284674 0.715326 1.397964
2) Regresi Z (ROA)
Variabel Nilai R? Tolerance VIF
Dependen (1-Nilai R%) | (1/ Tolerance)
X1 DPK 0.330504 0.669496 1.493661
X2 FDR 0.043868 0.956132 1.045881
X3_NPF 0.026279 0.973721 1.026988
Uji Heterokedastisitas
1) Regresi Y (Market Share)
R-squared 0.515497 Mean dependent var 0.016099
Adjusted R-squared 0.396496 S.D. dependent var 0.023431
S.E. of regression 0.018203 Akaike info criterion -4.991422
Sum squared resid 0.018887 Schwarz criterion -4.517116
Log likelihood 194.6912 Hannan-Quinn criter. -4.802600
F-statistic 4.331874 Durbin-Watson stat 1.990555
Prob(F-statistic) 0.000036




2) Regresi Z (ROA)

R-squared 0.323461 Mean dependent var 0.786986
Adjusted R-squared 0.225253 S.D. dependent var 0.981227
S.E. of regression 0.863673 Akaike info criterion 2.673001
Sum squared resid 46.24773 Schwarz criterion 2.989205
Log likelihood -86.22804 Hannan-Quinn criter. 2.798883
F-statistic 3.293652 Durbin-Watson stat 1.824864
Prob(F-statistic) 0.002436

e. Uji Autokorelasi
1) Regresi Y (Market Share)

R-squared 0.983370 Mean dependent var 0.417752
Adjusted R-squared 0.982377 S.D. dependent var 0.990824
S.E. of regression 0.131532 Sum squared resid 1.159146
F-statistic 990.4779 Durbin-Watson stat 1.103479
Prob(F-statistic) 0.000000

2) Regresi Z (ROA)

R-squared 0.284674 Mean dependent var 0.337464
Adjusted R-squared 0.253116 S.D. dependent var 0.762100
S.E. of regression 0.658626 Sum squared resid 29.49759
F-statistic 9.020521 Durbin-Watson stat 1.304795
Prob(F-statistic) 0.000042

4. Uji Hipotesis
a. Regresi Y (Market Share)
Dependent Variable: Y_MARKETSHARE
Method: Panel EGLS (Cross-section random effects)
Date: 05/21/21 Time: 15:17
Sample: 2018Q1 2020Q4
Periods included: 12
Cross-sections included: 6
Total panel (balanced) observations: 72
Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.
C -15.70281 0.221896 -70.76657 0.0000
X1 _DPK 0.965053 0.009578 100.7598 0.0000
X2_FDR 0.217334 0.033882 6.414378 0.0000
X3_NPF -0.004912 0.012519 -0.392336 0.6961
Z ROA 0.076401 0.010869 7.029312 0.0000

Effects Specification
S.D. Rho

Cross-section random 0.000000 0.0000
Idiosyncratic random 0.081815 1.0000




Weighted Statistics

R-squared 0.983370 Mean dependent var 0.417752
Adjusted R-squared 0.982377 S.D. dependent var 0.990824
S.E. of regression 0.131532 Sum squared resid 1.159146
F-statistic 990.4779 Durbin-Watson stat 1.103479
Prob(F-statistic) 0.000000
Unweighted Statistics
R-squared 0.983370 Mean dependent var 0.417752
Sum squared resid 1.159146 Durbin-Watson stat 1.103479
b. Regresi Z (ROA)
Dependent Variable: Z_ROA
Method: Panel EGLS (Cross-section random effects)
Date: 05/22/21 Time: 14:23
Sample: 2018Q1 2020Q4
Periods included: 12
Cross-sections included: 6
Total panel (balanced) observations: 72
Swamy and Arora estimator of component variances
Variable Coefficient Std. Error t-Statistic Prob.
C 4.574079 5.259188 0.869731 0.3875
X1_DPK -0.304431 0.297533 -1.023185 0.3098
X2_FDR 0.619744 0.290072 2.136520 0.0362
X3_NPF -0.703651 0.167184 -4.208848 0.0001
Effects Specification
S.D. Rho
Cross-section random 0.865898 0.6308
Idiosyncratic random 0.662446 0.3692
Weighted Statistics
R-squared 0.284674 Mean dependent var 0.337464
Adjusted R-squared 0.253116 S.D. dependent var 0.762100
S.E. of regression 0.658626 Sum squared resid 29.49759
F-statistic 9.020521 Durbin-Watson stat 1.304795
Prob(F-statistic) 0.000042
Unweighted Statistics
R-squared 0.370802 Mean dependent var 1.564861
Sum squared resid 60.70580 Durbin-Watson stat 0.634014




5.Pengujian Variabel Intervening

a. X1
Variable Coefficient Std. Error t-Statistic Prob.
C -11.74529 0.540887 -21.71485 0.0000
X1 _DPK 0.775543 0.034340 22.58414 0.0000
Z_ROA 0.065929 0.013128 5.022166 0.0000
b. X2
Variable Coefficient Std. Error t-Statistic Prob.
C 1.067125 0.598795 1.782122 0.0791
X2_FDR -0.145165 0.044467 -3.264533 0.0017
Z_ROA 0.012763 0.017528 0.728123 0.4690
X3
Variable Coefficient Std. Error t-Statistic Prob.
C 0.495126 0.566645 0.873785 0.3853
X3_NPF -0.036363 0.033875 -1.073437 0.2868
Z ROA -0.012034 0.019953 -0.603108 0.5484
6. Pengujian Sobel Test
a. X1
Test Statistic p-Value
-1.00258692 0.31606021
X2
Test Statistic p-Value
0.68922128 0.49068403
X3
Test Statistic p-Value
0.59701881 0.55049482
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