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Lampiran-Lampiran 

 

1. Data Rasio Keuangan & Market Share Bank Umum Syariah di 

Indonesia Periode 2016-2020 

NAMA BANK TAHUN ROA 

(%) 

BOPO 

(%) 

CAR 

(%) 

MARKET 

SHARE 

(%) 

BANK 

MUAMALAT 

INDONESIA 

2016 0,22 97,76 12,74 0,815192 

2017 0,11 97,68 13,62 0,821194 

2018 0,08 98,24 12,34 0,697547 

2019 0,05 99,50 12,42 0,580263 

2020 0,03 99,45 15,21 0,549032 

BANK VICTORIA 

SYARIAH 

2016 -2,19 131,34 15,98 0,023746 

2017 0,36 96,02 19,29 0,026660 

2018 0,32 96,38 22,07 0,025914 

2019 0,05 99,80 19,44 0,025962 

2020 0,16 97,80 26,08 0,024601 

BRI SYARIAH 2016 0,95 91,33 20,63 0,404586 

2017 0,51 95,34 20,05 0,419841 

2018 0,43 95,32 29,23 0,462150 

2019 0,31 96,80 25,26 0,494950 

2020 0,81 91,01 19,04 0,618399 

BJB SYARIAH 2016 -8,09 122,77 18,25 0,108734 

2017 -5,69 134,63 16,25 0,102661 

2018 0,54 94,66 16,43 0,082167 

2019 0,60 93,93 14,95 0,088642 

2020 0,41 95,41 24,14 0,095189 

BNI SYARIAH 2016 1,44 86,88 14,92 0,413748 

2017 1,31 87,62 20,14 0,463484 

2018 1,42 85,37 19,31 0,500351 

2019 1,82 81,26 18,88 0,573652 

2020 1,33 84,06 21,36 0,589405 

BANK SYARIAH 

MANDIRI 

2016 0,59 94,12 14,01 1,151944 

2017 0,59 94,44 15,89 1,170158 
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2018 0,88 90,68 16,26 1,198690 

2019 1,69 82,89 16,15 1,288835 

2020 1,65 81,81 16,88 1,359771 

BANK MEGA 

SYARIAH 

2016 2,63 88,16 23,53 0,089650 

2017 1,56 89,16 22,19 0,093623 

2018 0,93 93,84 20,54 0,089419 

2019 0,89 93,17 19,96 0,091901 

2020 1,74 85,52 24,15 0,172689 

BANK PANIN 

DUBAI SYARIAH 

2016 0,37 96,17 18,17 0,127965 

2017 -10,77 217,4 11,51 0,114853 

2018 0,26 99,57 23,15 0,106911 

2019 0,25 97,74 14,46 0,127803 

2020 0,06 99,42 31,43 0,121098 

BANK BUKOPIN 

SYARIAH 

2016 -1,12 109,62 15,15 0,100829 

2017 0,02 99,2 19,20 0,095380 

2018 0,02 99,45 19,31 0,077133 

2019 0,04 99,60 15,25 0,077348 

2020 0,04 97,73 22,22 0,055963 

BCA SYARIAH 2016 1,1 92,2 36,7 0,072991 

2017 1,2 87,2 29,4 0,079342 

2018 1,2 87,4 24,3 0,086104 

2019 1,2 87,6 38,3 0,099098 

2020 1,1 86,3 45,3 0,104147 

BTPN SYARIAH 2016 8,98 75,14 23,80 0,107010 

2017 11,19 68,81 28,91 0,121867 

2018 12,37 62,36 40,92 0,146745 

2019 13,58 58,07 44,57 0,176560 

2020 7,16 72,42 49,44 0,176096 
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2. Statistik Deskriptif 

 

3. Uji Chow 

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

     
     Effects Test Statistic   d.f.  Prob.  
     
     Cross-section F 139.972158 (10,41) 0.0000 

Cross-section Chi-square 195.763001 10 0.0000 
     
          

Cross-section fixed effects test equation:  
Dependent Variable: MARKETSHARE  
Method: Panel Least Squares   
Date: 12/16/21   Time: 16:36   
Sample: 2016 2020   
Periods included: 5   
Cross-sections included: 11   
Total panel (balanced) observations: 55  

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 1.498719 0.387063 3.872034 0.0003 

ROA -0.005711 0.022243 -0.256773 0.7984 
BOPO -0.007330 0.003677 -1.993414 0.0516 
CAR -0.021348 0.006253 -3.414269 0.0013 

     
     R-squared 0.242058     Mean dependent var 0.325273 

Adjusted R-squared 0.197473     S.D. dependent var 0.363873 
S.E. of regression 0.325971     Akaike info criterion 0.665933 
Sum squared resid 5.419128     Schwarz criterion 0.811921 
Log likelihood -14.31317     Hannan-Quinn criter. 0.722388 
F-statistic 5.429158     Durbin-Watson stat 0.349003 
Prob(F-statistic) 0.002561    

     
     

 

Date: 12/16/21   
Time: 17:29     

Sample: 2016 2020    
     
      MARKETSHARE ROA BOPO CAR 
     
      Mean  0.325273  1.067091  95.22818  21.98327 

 Median  0.121098  0.590000  94.44000  19.44000 

 Maximum  1.359771  13.58000  217.4000  49.44000 

 Minimum  0.023746 -10.77000  58.07000  11.51000 

     

 Observations  55  55  55  55 
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4. Uji Hausman 

Correlated Random Effects - Hausman Test  

Equation: REM    

Test cross-section random effects  
     
     

Test Summary 
Chi-Sq. 
Statistic Chi-Sq. d.f. Prob.  

     
     

Cross-section random 8.292653 3 0.0403 
     
     
     

Cross-section random effects test comparisons: 

     

Variable Fixed   Random  Var(Diff.)  Prob.  
     
     

ROA -0.005098 -0.006448 0.000004 0.5225 

BOPO -0.000705 -0.000932 0.000000 0.3037 

CAR 0.001223 0.000698 0.000000 0.0567 
     
     
     

Cross-section random effects test equation:  

Dependent Variable: MARKETSHARE  

Method: Panel Least Squares   

Date: 12/16/21   Time: 16:38   

Sample: 2016 2020   

Periods included: 5   

Cross-sections included: 11   

Total panel (balanced) observations: 55  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

C 0.371009 0.134387 2.760754 0.0086 

ROA -0.005098 0.009347 -0.545393 0.5884 

BOPO -0.000705 0.001142 -0.617572 0.5403 

CAR 0.001223 0.001854 0.659401 0.5133 
     
     
 Effects Specification   
     
     

Cross-section fixed (dummy variables)  
     
     

R-squared 0.978431     Mean dependent var 0.325273 

Adjusted R-squared 0.971591     S.D. dependent var 0.363873 

S.E. of regression 0.061330     Akaike info criterion -2.529758 

Sum squared resid 0.154217     Schwarz criterion -2.018800 

Log likelihood 83.56833     Hannan-Quinn criter. -2.332166 

F-statistic 143.0641     Durbin-Watson stat 0.685782 

Prob(F-statistic) 0.000000    
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5. Uji Normalitas Pertama 

 

 

 

 

 

 

 

6. Uji Normalitas Kedua (Perbaikan) 

 

 

 

 

 

 

 

 

7. Uji Multikolinearitas 

 

 

 ROA BOPO CAR 

ROA  1.000000 -0.823113  0.576276 

BOPO -0.823113  1.000000 -0.453121 

CAR  0.576276 -0.453121  1.000000 

0

4

8

12

16

20

-0.15 -0.10 -0.05 0.00 0.05 0.10 0.15

Series: Standardized Residuals

Sample 2016 2020

Observations 55

Mean      -2.17e-18

Median  -0.002311

Maximum  0.142042

Minimum -0.145685

Std. Dev.   0.053440

Skewness   0.387677

Kurtosis   4.547933

Jarque-Bera  6.868749

Probability  0.032246

0
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24

-0.15 -0.10 -0.05 0.00 0.05 0.10 0.15

Series: Standardized Residuals

Sample 2016 2020

Observations 55

Mean      -2.74e-18

Median  -0.004405

Maximum  0.134370

Minimum -0.142897

Std. Dev.   0.052140

Skewness   0.322305

Kurtosis   4.403739

Jarque-Bera  5.467932

Probability  0.064961
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8. Uji Heteroskedasitas 

Dependent Variable: RESABS   

Method: Panel Least Squares   

Date: 12/18/21   Time: 14:42   

Sample: 2016 2020   

Periods included: 5   

Cross-sections included: 11   

Total panel (balanced) observations: 55  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.403444 0.206121 1.957314 0.0571 

X1 0.003645 0.014336 0.254292 0.8005 

X2 -0.000324 0.001752 -0.184734 0.8543 

X3 -0.005726 0.002844 -2.013361 0.0507 
     
      Effects Specification   
     
     Cross-section fixed (dummy variables)  
     
     R-squared 0.790354     Mean dependent var 0.250641 

Adjusted R-squared 0.723881     S.D. dependent var 0.179016 

S.E. of regression 0.094068     Akaike info criterion -1.674273 

Sum squared resid 0.362799     Schwarz criterion -1.163315 

Log likelihood 60.04250     Hannan-Quinn criter. -1.476681 

F-statistic 11.88981     Durbin-Watson stat 1.861047 

Prob(F-statistic) 0.000000    
     
     

 

9. Uji Autokorelasi Durbin-Watson Pertama 

     
     R-squared 0.978431     Mean dependent var 0.325273 

Adjusted R-squared 0.971591     S.D. dependent var 0.363873 

S.E. of regression 0.061330     Akaike info criterion -2.529758 

Sum squared resid 0.154217     Schwarz criterion -2.018800 

Log likelihood 83.56833     Hannan-Quinn criter. -2.332166 

F-statistic 143.0641     Durbin-Watson stat 0.685782 

Prob(F-statistic) 0.000000    
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10. Uji Autokorelasi Durbin-Watson Kedua (Setelah Perbaikan) 

Dependent Variable: D(MARKETSHARE)  

Method: Panel Least Squares   

Date: 12/16/21   Time: 17:19   

Sample (adjusted): 2017 2020   

Periods included: 4   

Cross-sections included: 11   

Total panel (balanced) observations: 44  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.010540 0.005148 2.047624 0.0494 

D(ROA) 0.001526 0.005145 0.296565 0.7688 

D(BOPO) 5.73E-05 0.000533 0.107506 0.9151 

D(CAR) -0.000283 0.000978 -0.289345 0.7743 
     
      Effects Specification   
     
     Cross-section fixed (dummy variables)  
     
     R-squared 0.602333     Mean dependent var 0.010227 

Adjusted R-squared 0.430011     S.D. dependent var 0.042649 

S.E. of regression 0.032199     Akaike info criterion -3.780398 

Sum squared resid 0.031103     Schwarz criterion -3.212701 

Log likelihood 97.16875     Hannan-Quinn criter. -3.569868 

F-statistic 3.495390     Durbin-Watson stat 2.220827 

Prob(F-statistic) 0.002267    
     
     

 

11. Uji t, Uji F, Koefisien Determinasi (R
2
), dan Analisis Regresi 

Berganda 

Dependent Variable: D(MARKETSHARE)  

Method: Panel Least Squares   

Date: 12/18/21   Time: 21:26   

Sample (adjusted): 2017 2020   

Periods included: 4   

Cross-sections included: 11   

Total panel (balanced) observations: 44  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.327950 0.246167 1.332227 0.1928 

D(ROA) -0.000874 0.002330 -0.375215 0.7101 

LOG(BOPO) -0.069931 0.054228 -1.289575 0.2071 

D(CAR) -0.000503 0.000949 -0.529534 0.6003 
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      Effects Specification   
     
     Cross-section fixed (dummy variables)  
     
     R-squared 0.623074     Mean dependent var 0.010227 

Adjusted R-
squared 0.459740     S.D. dependent var 0.042649 
S.E. of 
regression 0.031348     Akaike info criterion -3.833964 
Sum 
squared 
resid 0.029481     Schwarz criterion -3.266267 
Log 
likelihood 98.34721     Hannan-Quinn criter. -3.623435 

F-statistic 3.814716     Durbin-Watson stat 2.242884 
Prob(F-
statistic) 0.001197    

     
     

 

 

 

 

 


