
88 

 

DAFTAR PUSTAKA 

 

Achmad Iqbal, Islamic Finance Country Index - Global Islamic 

Finance Report (Jakarta, 2019). 

Adrian Sutaijaya, Pengaruh Faktor-Faktor Ekonomi Terhadap Inflasi 

di Indonesia, Jurnal Organisasi Manajemen, Vol 8, No 4, 

September 2016, Hlm. 86 

Ahmad rodoni, investasi syariah, (Jakarta: Lembaga penelitian UIN 

Jakarta, 2017), 

Ainur Rachman, Pengaruh Inflasi, Nilai Tukar Rupiah, BI Rate 

Terhadap Net Asset Value Reksadana saham syariah ...., h. 

992. 

Ali, K. Pengaruh Makroekonomi Terhadap Reksadana Syariah. Jurnal 

Ekonomi Islam Republika. (2016) 

Brigham, Eugene.F dan Joel F. Houston,.Manajemen Keuangan. 

(Jakarta: Erlangga, 2001), Burhanuddin Susanto, Pasar Modal 

Syariah: Tinjauan Hukum (Yogyakarta: UII Press, 2016), 74. 

D.N Dwivedi, Macroeconomics: Theory and Policy Hal (New Delhi: 

Tata McGrawHill Publishing Company Limited, 20050. Hal. 

389 

Dewan Syariah Nasional MUI, Fatwa Nomor: 20/DSN-MUI/IV/2001 

tentang 

Pedoman Pelaksanaan Investasi Untuk Reksadana Syariah (Indonesia, 

2001).5 



89 

 

Dewan Syariah Nasional. 2003. Himpunan Fatwa Dewan Syariah 

Nasional. Bank Indonesia- Dewan Syariah Nasional. Edisi 2. 

Jakarta.    Diakses 14 dec www.bareksa.com Data reksadana 

Diakses 16 juni www.ojk.com h. 111 h. 210. hal.97 

Hasbi, H. 2016. “Kinerja Reksadana Syariah Tahun 2009 di 

Indonesia”. Vol.14 No.01 (Januari 2016), 62-73. 

https://ejournal.stiesyariahbengkalis.ac.id/index.php/jas 

Jimmi Hasoloan, Ekonomi Moneter ...., h. 128 

Kementerian Keuangan, Undang-Undang tentang Pasar Modal 

(Indonesia: FC 1995 Waperun, 1995). h. 38 

Lestari, Addina Ayuning. 2018. Analisis Pengaruh Sertifikat Bank 

Indonesia Syariah, Inflasi, Nilai Tukar Rupiah, Jumlah Uang 

Beredar dan Jakarta Islamic Index terhadap Nilai Aktiva 

Bersih Reksadana Syariah Jenis Campuran. Universitas Islam 

Indonesia. 

M. Irsan Nasarudin dan Indra Surya, Aspek Hukum Pasar Modal 

Indonesia, (Jakarta: Pranada Media, 2015), Hal.165 

Mahyus Ekananda, Ekonomi Internasional (Jakarta: Erlangga, 2014), 

h. 168 Muhammad, Manajemen Keuangan Syariah, 

(Yogyakarta: UPP STIM YKPN, 2014), Hal. 580 

Nurul Huda dan Mustafa, Investasi pada Pasar Modal Syariah, 

(Jakarta: Kencana, 2017) 

Pratomo, Eko Priyo dab Ubaidillah Nugraha, Reksadana Solusi 

Perencanaan Investasi di Era Modern (Jakarta: PT. Gramedia 

http://www.bareksa.com/
http://www.ojk.com/
https://ejournal.stiesyariahbengkalis.ac.id/index.php/jas


90 

 

Pustaka Utama, 2007), h. 59. 

Rachman, Ainur. 2015. Pengaruh Inflasi, Nilai Tukar Rupiah, BI rate 

terhadap Net Asset Value Reksadana Saham Syariah. 

universitas Airlangga. 

Ratna Mutia, Analisis Pengaruh Kurs, PDB, Dan Tingkst Inflasi 

Terhadap Ekspor Indonesia Ke Negara Asean, (Semarang: 

Fakultas Ekonomi Universitas Diponerogo, 2015), h. 28. 

Riadi Edi, Statistika Penelitian Analisisi Manual dan IBM SPSS 

(Yogyakarta: Penerbit Andi 2016), h. 83 

Sadono Sukirno, Makro Ekonomi Teori Pengantar (Jakarta: Rajawali, 

2017), h. 39 Sapto Rahardjo, Panduan Investasi Reksa Dana; 

Cetakan Kedua, (Jakarta: PT. Elex Media Komputindo, 

2015), hal. 15 

Sugiyono, Metode Penelitian Kuantitatif, Kualitatif dan R&D, 

Alfabeta, Bandung 2016 

Undang-Undang Republik Indonesia No.8 Tahun 1995 Tentang Pasar 

Modal. Pasal 1 ayat (27),  Hal.6 

PBI  No.  6/7/PBI/2004  Tanggal  16  Februari  2004  tentang  

Sertifikat  Wadiah  Bank Indonesia 

Wing Wahyu Winarno, Anlisis Ekonomi Dan Statistik: Eviews 

(Yogyakarta: UPPSTIMYKPN, 2009) 



91 

 

 

 

 

 

 

 

 

 

 

 

LAMPIRAN 
 

 



92 

 

lampiran 1 

laporan data keuangan reksadana syariah tahun 2015 sampai 2020 

NO Nama Reksadana Jenis 

Reksadana 

Tahun  NAB 

1 BNP Paribas Pesona Syariah Saham 2015 2.187,3100 

2016 2.490,6700 

2017 2.635,1500 

2018 2.686,1800 

2019 2.714,9900 

2020 2.448.200 

2 Simas Syariah Berkembang  Campuran  2015 1.132,560 

2016 1.162,8866 

2017 1.175,8953 

2018 1.204,6579 

2019 1.265,9541 

2020 1.293,2890 

3 Trimegah Kas Syariah  Pasar Uang  2015 1005,450 

2016 1.009.372 

2017 1.050,5503 

2018 1.094,5573 

2019 1.159,5959 

2020 1.210,9088 

4 TRIM Syariah Saham Saham 2015 1.426,2300 

2016 1.644,4200 

2017 1.734,7900 

2018 1.781,9800 

2019 1.840,2800 

2020 1.902,8400       

5 Reksadana Syariah Bahan 

Likuid Syariah  

Pasar Uang  2015 1.069,7800 

2016 1.133,9600 

2017 1.199,4500 

2018 1.258,1500 

2019 1.339,9700 

2020 1.408,8800 

6 Principal Islamic Equity Growth 

Syariah  

Saham 2015 1.354,1800 

2016 1.491,1100 

2017 1.493,0800 

2018 1.412,3600 

2019 1.454,9200 

2020 1.485,0300 

7 Batavia Dana Saham Syariah  Saham 

 

2015 1.683,4300 

2016 1.909,0300 

2017 1.906,4200 

2018 1.959,4500 

2019 1.966,1300 

2020 2.018,7900 
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8 

 

 

 

 

Mandiri Investa Dana Syariah  

 

 

Pendapatan 

Tetap 

 

 

 

2015 2.895,1300 

2016 3.149,0900 

2017 3.368,8500 

2018 3.3895700 

2019 3.605,3600 

2020 3.818,5000 

10 

 

 

 

 

Mandiri Investa Atraktif Syariah  

  

 

 

Saham 

 

 

 

  

2015 1.138,8700 

2016 1.278,4400 

2017 1.294,9200 

2018 1.203,5500 

2019 1.240,6200 

2020 1.068,4100 

11 

 

 

 

 

Pratama Syariah Imbang  

 

 

 

 

Campuran  

 

 

 

 

2015 920,1800 

2016 983,8800 

2017 952,1300 

2018 945,5100 

2019 920,2600 

2020 1.028,2000 

12 Pratama Syariah  Saham  2015 892,7400 

2016 961,3500 

2017 1.009,4300 

2018 912,2300 

2019 863,3900 

2020 793,7100 

13 MNC Dana Syariah  Pendapatan 

Tetap 

2015 2.290,9600 

2016 2.523,1434 

2017 2.699,2774 

2018 2.827,9909 

2019 2.607,3186 

2020 2.765,3713 

14 MNC Dana Syariah Ekuitas Saham  2015 890,5521 

2016 1.018,9684 

2017 3.368,8500 

2018 1.054,0637 

2019 978,3564 

2020 854,2684 

15 Trim Syariah Berimbang  Campuran 2015 2.141,7200 

2016 2.429,9800 

2017 2.510,7300 

2018 2.543,9600 

2019 2.758,8900 

2020 2.973,0700 

16 Schroder Syariah Balanced 

Fund 

Campuran 2015 2.117,4500 

2016 2.391,8800 

2017 2.547,2300 

2018 2,486,4400 
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  2019 2.514,0500 

2020 2.497.8200 

17 Cipta Syariah Equity Saham 2015 1.898,3800 

2016 1.112,6300 

2017 1.182,6400 

2018 1.910,1900 

2019 1.902,6800 

2020 1.739,2800 

 

18 

 

 

 

Cipta Syariah Balance 

 

 

 

Campuran 

 

 

 

2015 

 

1.644,0400 

2016 1.771,7800 

2017 1.746,4400 

2018 1.792,5300 

2019 1.795,2100 

2020 1.790,5100 

19 

 

 

 

Emco Barokah Syariah  

 

 

 

Pasar Uang 

 

 

 

2015 1.044,2500 

2016 1.115,7199 

2017 1.185,3166 

2018 1.242,7734 

2019 1.286,9088 

2020 1.213,5100 

20 

 

 

 

 

Sucorinvest Shariah Equity 

Fund 

 

 

 

 

Saham 

 

 

 

 

2015 777,1100 

2016 1.097,1800 

2017 1.327,7270 

2018 1.490,7890 

2019 1.576,5000 

2020 1.888,740 

21 Manulife Syariah Sektoral 

Amanah 

Saham 2015 3.307,4000 

2016 3.802,1500 

2017 3.852,8100 

2018 3.867,5500 

2019 3.661,5000 

2020 3.697,5200 

22 HPAM Syariah Ekuitas  Saham 2015 875,9021 

2016 1.081,9684 

2017 1.150,3577 

2018 881,0464 

2019 650,4847 

2020 597,3254 

23 Bahan Icon Syariah  Saham 2015 872,4000 

2016 974,8800 

2017 9437,880 

2018 933,9500 

 2019 889,8000 

2020 912,5100 

24 Avirst Equity – Amar Syariah Saham 2015 877,6700 
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 2016 952,1700 

2017 972,4100 

2018 983,8700 

2019 906,6100 

2020 909,8900 

25 TRAM Alpha Campuran 2015 1.007,0700 

2016 1.080,2900 

2017 1.251,7600 

2018 1.319,6200 

2019 1.330,4500 

2020 1.313,6400 

Sumber: dikumpulkan dari bareksa, 2022 

 

lampiran 2 

Data Inflasi (X 1), Sertifikat Bank Indonesia Syariah (SBIS) X 2, 

Nilai Tukar Rupiah (X 3) tahun 2015 sampai 2020 

 tahun Inflasi sbis nilai 

tukar 

BNP Paribas Pesona Syariah 2015 8.751571 4.2457 116.01 

BNP Paribas Pesona Syariah 2016 6.509224 4.490323 115.45 

BNP Paribas Pesona Syariah 2017 6.760917 5.004498 115.75 

BNP Paribas Pesona Syariah 2018 6.194352 5.479872 119.45 

BNP Paribas Pesona Syariah 2019 6.029096 6.01257 118.93 

BNP Paribas Pesona Syariah 2020 4.942671 6.604771 121.49 

Simas Syariah Berkembang  2015 8.751571 4.245704 116.01 

Simas Syariah Berkembang  2016 6.509224 4.490323 115.45 

Simas Syariah Berkembang  2017 6.760917 5.004498 115.75 

Simas Syariah Berkembang  2018 6.194352 5.479872 119.45 

Simas Syariah Berkembang  2019 6.029096 6.01257 118.93 

Simas Syariah Berkembang  2020 4.942671 6.604771 121.49 

Trimegah Kas Syariah 2015 8.751571 4.245704 116.01 

Trimegah Kas Syariah 2016 6.509224 4.490323 115.45 

Trimegah Kas Syariah 2017 6.760917 5.004498 115.75 

Trimegah Kas Syariah 2018 6.194352 5.479872 119.45 

Trimegah Kas Syariah 2019 6.029096 6.01257 118.93 

Trimegah Kas Syariah 2020 4.942671 6.604771 121.49 

TRIM Syariah Saham 2015 8.751571 4.245704 116.01 

TRIM Syariah Saham 2016 6.509224 4.490323 115.45 

TRIM Syariah Saham 2017 6.760917 5.004498 115.75 

TRIM Syariah Saham 2018 6.194352 5.479872 119.45 

TRIM Syariah Saham 2019 6.029096 6.01257 118.93 
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TRIM Syariah Saham 2020 4.942671 6.604771 121.49 

Reksadana Syariah Bahan Likuid Syariah 2015 8.751571 4.245704 116.01 

Reksadana Syariah Bahan Likuid Syariah 2016 6.509224 4.490323 115.45 

Reksadana Syariah Bahan Likuid Syariah 2017 6.760917 5.004498 115.75 

Reksadana Syariah Bahan Likuid Syariah 2018 6.194352 5.479872 119.45 

Reksadana Syariah Bahan Likuid Syariah 2019 6.029096 6.01257 118.93 

Reksadana Syariah Bahan Likuid Syariah 2020 4.942671 6.604771 121.49 

Principal Islamic Equity Growth Syariah 2015 8.751571 4.245704 116.01 

Principal Islamic Equity Growth Syariah 2016 6.509224 4.490323 115.45 

Principal Islamic Equity Growth Syariah 2017 6.760917 5.004498 115.75 

Principal Islamic Equity Growth Syariah 2018 6.194352 5.479872 119.45 

Principal Islamic Equity Growth Syariah 2019 6.029096 6.01257 118.93 

Principal Islamic Equity Growth Syariah 2020 4.942671 6.604771 121.49 

Batavia Dana Saham Syariah 2015 8.751571 4.245704 116.01 

Batavia Dana Saham Syariah 2016 6.509224 4.490323 115.45 

Batavia Dana Saham Syariah 2017 6.760917 5.004498 115.75 

Batavia Dana Saham Syariah 2018 6.194352 5.479872 119.45 

Batavia Dana Saham Syariah 2019 6.029096 6.01257 118.93 

Batavia Dana Saham Syariah 2020 4.942671 6.604771 121.49 

Mandiri Investa Dana Syariah 2015 8.751571 4.245704 116.01 

Mandiri Investa Dana Syariah 2016 6.509224 4.490323 115.45 

Mandiri Investa Dana Syariah 2017 6.760917 5.004498 115.75 

Mandiri Investa Dana Syariah 2018 6.194352 5.479872 119.45 

Mandiri Investa Dana Syariah 2019 6.029096 6.01257 118.93 

Mandiri Investa Dana Syariah 2020 4.942671 6.604771 121.49 

Mandiri Investa Atraktif Syariah 2015 8.751571 4.245704 116.01 

Mandiri Investa Atraktif Syariah 2016 6.509224 4.490323 115.45 

Mandiri Investa Atraktif Syariah 2017 6.760917 5.004498 115.75 

Mandiri Investa Atraktif Syariah 2018 6.194352 5.479872 119.45 

Mandiri Investa Atraktif Syariah 2019 6.029096 6.01257 118.93 

Mandiri Investa Atraktif Syariah 2020 4.942671 6.604771 121.49 

Pratama Syariah Imbang 2015 8.751571 4.245704 116.01 

Pratama Syariah Imbang 2016 6.509224 4.490323 115.45 

Pratama Syariah Imbang 2017 6.760917 5.004498 115.75 

Pratama Syariah Imbang 2018 6.194352 5.479872 119.45 

Pratama Syariah Imbang 2019 6.029096 6.01257 118.93 

Pratama Syariah Imbang 2020 4.942671 6.604771 121.49 

Pratama Syariah 2015 8.751571 4.245704 116.01 

Pratama Syariah 2016 6.509224 4.490323 115.45 

Pratama Syariah 2017 6.760917 5.004498 115.75 

Pratama Syariah 2018 6.194352 5.479872 119.45 

Pratama Syariah 2019 6.029096 6.01257 118.93 



97 

 

Pratama Syariah 2020 4.942671 6.604771 121.49 

MNC Dana Syariah 2015 8.751571 4.245704 116.01 

MNC Dana Syariah 2016 6.509224 4.490323 115.45 

MNC Dana Syariah 2017 6.760917 5.004498 115.75 

MNC Dana Syariah 2018 6.194352 5.479872 119.45 

MNC Dana Syariah 2019 6.029096 6.01257 118.93 

MNC Dana Syariah 2020 4.942671 6.604771 121.49 

MNC Dana Syariah Ekuitas 2015 8.751571 4.245704 116.01 

MNC Dana Syariah Ekuitas 2016 6.509224 4.490323 115.45 

MNC Dana Syariah Ekuitas 2017 6.760917 5.004498 115.75 

MNC Dana Syariah Ekuitas 2018 6.194352 5.479872 119.45 

MNC Dana Syariah Ekuitas 2019 6.029096 6.01257 118.93 

MNC Dana Syariah Ekuitas 2020 4.942671 6.604771 121.49 

Trim Syariah Berimbang 2015 8.751571 4.245704 116.01 

Trim Syariah Berimbang 2016 6.509224 4.490323 115.45 

Trim Syariah Berimbang 2017 6.760917 5.004498 115.75 

Trim Syariah Berimbang 2018 6.194352 5.479872 119.45 

Trim Syariah Berimbang 2019 6.029096 6.01257 118.93 

Trim Syariah Berimbang 2020 4.942671 6.604771 121.49 

Schroder Syariah Balanced Fund 2015 8.751571 4.245704 116.01 

Schroder Syariah Balanced Fund 2016 6.509224 4.490323 115.45 

Schroder Syariah Balanced Fund 2017 6.760917 5.004498 115.75 

Schroder Syariah Balanced Fund 2018 6.194352 5.479872 119.45 

Schroder Syariah Balanced Fund 2019 6.029096 6.01257 118.93 

Schroder Syariah Balanced Fund 2020 4.942671 6.604771 121.49 

Cipta Syariah Equity 2015 8.751571 4.245704 116.01 

Cipta Syariah Equity 2016 6.509224 4.490323 115.45 

Cipta Syariah Equity 2017 6.760917 5.004498 115.75 

Cipta Syariah Equity 2018 6.194352 5.479872 119.45 

Cipta Syariah Equity 2019 6.029096 6.01257 118.93 

Cipta Syariah Equity 2020 4.942671 6.604771 121.49 

Cipta Syariah Balance 2015 8.751571 4.245704 116.01 

Cipta Syariah Balance 2016 6.509224 4.490323 115.45 

Cipta Syariah Balance 2017 6.760917 5.004498 115.75 

Cipta Syariah Balance 2018 6.194352 5.479872 119.45 

Cipta Syariah Balance 2019 6.029096 6.01257 118.93 

Cipta Syariah Balance 2020 4.942671 6.604771 121.49 

Emco Barokah Syariah 2015 8.751571 4.245704 116.01 

Emco Barokah Syariah 2016 6.509224 4.490323 115.45 

Emco Barokah Syariah 2017 6.760917 5.004498 115.75 

Emco Barokah Syariah 2018 6.194352 5.479872 119.45 

Emco Barokah Syariah 2019 6.029096 6.01257 118.93 
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Emco Barokah Syariah 2020 4.942671 6.604771 121.49 

Sucorinvest Shariah Equity Fund 2015 8.751571 4.245704 116.01 

Sucorinvest Shariah Equity Fund 2016 6.509224 4.490323 115.45 

Sucorinvest Shariah Equity Fund 2017 6.760917 5.004498 115.75 

Sucorinvest Shariah Equity Fund 2018 6.194352 5.479872 119.45 

Sucorinvest Shariah Equity Fund 2019 6.029096 6.01257 118.93 

Sucorinvest Shariah Equity Fund 2020 4.942671 6.604771 121.49 

Manulife Syariah Sektoral Amanah 2015 4.245704 116.0068 116.01 

Manulife Syariah Sektoral Amanah 2016 4.490323 115.4549 115.45 

Manulife Syariah Sektoral Amanah 2017 5.004498 115.7505 115.75 

Manulife Syariah Sektoral Amanah 2018 5.479872 119.4459 119.45 

Manulife Syariah Sektoral Amanah 2019 6.01257 118.9256 118.93 

Manulife Syariah Sektoral Amanah 2020 6.604771 121.4936 121.49 

HPAM Syariah Ekuitas 2015 4.245704 116.0068 116.01 

HPAM Syariah Ekuitas 2016 4.490323 115.4549 115.45 

HPAM Syariah Ekuitas 2017 5.004498 115.7505 115.75 

HPAM Syariah Ekuitas 2018 5.479872 119.4459 119.45 

HPAM Syariah Ekuitas 2019 6.01257 118.9256 118.93 

HPAM Syariah Ekuitas 2020 6.604771 121.4936 121.49 

Bahan Icon Syariah 2015 4.245704 116.0068 116.01 

Bahan Icon Syariah 2016 4.490323 115.4549 115.45 

Bahan Icon Syariah 2017 5.004498 115.7505 115.75 

Bahan Icon Syariah 2018 5.479872 119.4459 119.45 

Bahan Icon Syariah 2019 6.01257 118.9256 118.93 

Bahan Icon Syariah 2020 6.604771 121.4936 121.49 

Avirst Equity – Amar Syariah 2015 4.245704 116.0068 116.01 

Avirst Equity – Amar Syariah 2016 4.490323 115.4549 115.45 

Avirst Equity – Amar Syariah 2017 5.004498 115.7505 115.75 

Avirst Equity – Amar Syariah 2018 5.479872 119.4459 119.45 

Avirst Equity – Amar Syariah 2019 6.01257 118.9256 118.93 

Avirst Equity – Amar Syariah 2020 6.604771 121.4936 121.49 

TRAM Alpha 2015 4.245704 116.0068 116.01 

TRAM Alpha 2016 4.490323 115.4549 115.45 

TRAM Alpha 2017 5.004498 115.7505 115.75 

TRAM Alpha 2018 5.479872 119.4459 119.45 

TRAM Alpha 2019 6.01257 118.9256 118.93 

TRAM Alpha 2020 6.604771 121.4936 121.49 
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Lampiran 3 

Hasil Penelitian  

 

1. Analisis Deskriptif 
 NAB INFLASI SBIS NILAITUKAR 

 Mean  1655.839  6.276094  28.75211  117.8467 

 Median  1323.675  6.194352  5.479872  117.4700 

 Maximum  3895.700  8.751571  121.4936  121.4900 

 Minimum  175.9000  4.245704  4.245700  115.4500 

 Std. Dev.  838.9144  1.199353  45.88141  2.263664 

 Skewness  1.023313  0.659939  1.437297  0.356819 

 Kurtosis  3.347422  3.150523  3.070498  1.595493 

     

 Jarque-Bera  25.85629  10.58842  49.60953  14.89151 

 Probability  0.000002  0.005021  0.000000  0.000584 

     

 Sum  238440.8  903.7575  4140.304  16969.92 

 Sum Sq. Dev.  1.01E+08  205.6981  301029.8  732.7568 

     

 Observations  144  144  144  144 

 

 

2. Pemilihan Model Regresi 

a. Chow Test 
Redundant Fixed Effects Tests   

Equation: FEM    

Test cross-section fixed effects  
     
     Effects Test Statistic   d.f.  Prob.  
     
     Cross-section F 141.994903 (23,117) 0.0000 

Cross-section Chi-square 484.460580 23 0.0000 
     
     

 

b. Hausman Test 
Correlated Random Effects - Hausman Test  

Equation: Untitled   

Test cross-section random effects  
     
     Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob.  
     
     Cross-section random 0.000000 3 1.0000 
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c. Lagrange Multiplier Test 
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  329.2900  2.596969  331.8869 

 (0.0000) (0.1071) (0.0000) 

    

 

3. Uji Asumsi Klasik 

e. Uji Normalitas  

0

4

8

12

16

20

-400 -300 -200 -100 0 100 200 300 400

Series: Standardized Residuals

Sample 2015 2020

Observations 144

Mean       1.24e-14

Median  -1.729850

Maximum  458.3243

Minimum -453.5616

Std. Dev.   153.6961

Skewness  -0.155225

Kurtosis   3.933836

Jarque-Bera  5.810578

Probability  0.054733

 

f. Uji Multikolinearitas 
 INFLASI SBIS NILAITUKAR 

INFLASI 1 -0.4213309607181326 -0.4240752073892334 

SBIS -0.4213309607181326 1 0.02346712564796689 

NILAITUKAR -0.4240752073892334 0.02346712564796689 1 

 

g. Uji Heteroskedastisitas 
Heteroskedasticity Test: White  

     
     F-statistic 1.576512     Prob. F(9,134) 0.1284 

Obs*R-squared 13.78756     Prob. Chi-Square(9) 0.1301 

Scaled explained SS 18.39341     Prob. Chi-Square(9) 0.0309 
     
     
     

 

d. Uji Autokorelasi 
Breusch-Godfrey Serial Correlation LM Test:  

     
     F-statistic 0.005704     Prob. F(2,137) 0.9943 

Obs*R-squared 0.011906     Prob. Chi-Square(2) 0.9941 
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4. Uji Hipotesis 

a. Uji T (Parsial) 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 2321.727 906.9354 2.559969 0.0115 

INFLASI 36.54835 14.72278 2.482436 0.0142 

SBIS 1.101210 3.714154 0.296490 0.7673 

NILAITUKAR 35.96715 7.334695 4.903701 0.0000 
     
     

 

b. Uji F (Simultan) 
F-statistic 17.62138 

Prob(F-statistic) 0.000000 

 

c. Uji Determinasi (R
2
) 

     
     R-squared 0.274100     Mean dependent var 136.0264 

Adjusted R-squared 0.258545     S.D. dependent var 200.6646 

S.E. of regression 172.7878     Sum squared resid 4179787. 

F-statistic 17.62138     Durbin-Watson stat 1.132122 

Prob(F-statistic) 0.000000    
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