Uji Asumsi Klasik

Uji Normalitas

HASIL ANALISIS DATA

Uji Heteroskedastisitas

Series: Residuals
Sample 201451 202351
Observations 19

Mean 1.11e-11

Median 13.05458
Maximum 1075.405
Minimum -1148.451
Std. Dev. 821.8128
Skewness -0.059704
Kurtosis 2.180374

Jarque-Bera 0.583310
Probakbility 0.754534

Heteroskedasticity Test Breusch-Pagan-Godfrey

F-statistic 0703605 Prob. F(3,15) 0.5645
Obs*R-squared 2.343867 Prob. Chi-Square(3) 0.5042
Scaled explained 55 0.862180 Prob. Chi-Square(3) 0.8345
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 051624 Time: 05:57
Sample: 201451 202351
Included observations: 19
Wariable Coefficient Std. Error t-Statistic Prob.
C 221028.9 G15734.6 0.521392 0.6097
BAMK_SYARIAH -2.063749 2158776  -0.955981 0.3542
SAHAM_SYARIAH -0.115513 0.257581 -0.448455 0.6602
ASURAMNSI_SYARIAH 2941298 20.80830 1.413521 01779
R-squared 0123361 Mean dependent var 366300.8
Adjusted R-squared -0.051966 3S.0. dependent var 4088729
S.E. of regression 4193621 Akaike info criterion 28.91552
Sum squared resid 2.64E+12 Schwarz criterion 2911435
Log likelihood -270.6974  Hannan-Cuinn criter. 28.84917
F-statistic 0703605 Durbin-Watson stat 1.847777
Prob(F-statistic) 0.564506




Uji Autokorelasi

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2898170 Prob. F(2,13) 0.0910
Obs*R-squared 5.859143 Prob. Chi-Square(2) 0.0534
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 05M16/24 Time: 05:57
Sample: 201431 202351
Included observations: 19
Presample missing value lagged residuals set to zero.
Yariable Coefficient Std. Error t-Statistic Prob.
C -12 58437 1131356 -0.011123 0.9913
BAMK_SYARIAH -0.000298 0.003699  -0.080545 0.9370
SAHAM_SYARIAH 9.00E-06 0.000489 0.018386 0.9856
ASURANSI_SYARIAH 0.001924 0.030830 0062424 0.9512
RESID-1) 0.642534 0.268932 2389208 0.0327
RESID(-2) -0.281909 0348643 -0.808591 0.4333
R-squared 0308376 Mean dependent var 1T11E-11
Adjusted R-squared 0.042367 S.0D. dependentvar G21.8126
S.E. of regression G608.4979 Akaike info criterian 15.911495
Sum squared resid 4813507, Schwarz criterion 16.21020
Log likelihood -1451636 Hannan-Cluinn criter. 15.96243
F-statistic 1.159268 Durbin-Watson stat 2004375
Prob(F-statistic) 0.379564

Uji Multikolinieritas

Variance Inflation Factars
Diate: 05M16/24 Time: 05:58
Sample: 2014351 202331
Included observations: 19

Coefficient Uncentered  Centered

Wariable Variance WIF WIF

C 1000251, 4096023 MA
BAME_SYARIAH 1.23E-05 53.90352 4592993
SAHAM_SYARIAH 1.75E-07 86.02697 2483504
ASURANS_SYARIAH 0.001142 G7.49172 3782292




Uji Hipetsis / Hasil Regresi

Dependent Variable: KEMISKINAN

Method: Least Squares

Diate: 05M16/24 Time: 05:56

Sample: 2014351 2023351
Included observations: 19

Variable Coefficient Std. Error t-Statistic Prob.
C 31985.43 1000126 31.98142 0.0000
BAMK_SYARIAH 0.005563 0.003506 1.586516 0.1335
SAHAM_SYARIAH -0.000765 0.000418  -1.827386 0.0875
ASURAMSI_SYARIAH  -0.114035 0033799  -3.373966 0.0042
R-squared 0708764 Mean dependentvar 2690717
Adjusted R-sgquared 0.650516 S.D. dependentvar 1162 223
S.E. of regression G81.1615 Akaike info criterion 16.07014
Sum squared resid 6959716, Schwarz criterion 16.26897
Log likelinood -148.6663 Hannan-Quinn criter. 16.103749
F-statistic 1216818 Durbin-Watson stat 0960272
Prob(F-statistic) 0.000268




