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Lampiran

Data Nilai Underlying asset, seri SBSN, Struktur, dan Volume transaksi di
pasar sekunder dari tahun 2008- 2012

No Tahun Seri Nominal Nilai Struktur ukuk Volume
SBSN Underlyng negara transaksi
(miliar) BMN (Miliar) (Miliar)
1 2008 IFRO 001 2.714.700. 2.714.700. ljarah 3.540,80
sale&lease back
2 IFR 0002 1.985.000. 1.985.0086. ljarah 599,79
sale&lease back
3 2009 SR 001 5.556.290. 5.556.336. ljarah 11..861,94
sale&lease back
SNI14(eq.USD650 juta) 7.031.700 6.952.994 ljarah
sale&lease back
4 IFR 0003 727.000. 727.167. ljarah 183,00
sale&lease back
5 IFR 0004 550.000. 550.428. ljarah 702,23
sale&lease back
6 2010 IFR 0003 (reopening 2) 55.000. 55.042. ljarah 458,96
sale&lease back
7 IFRO005 (new issuance) 105.000. 105.021. ljarah 150,00
sale&lease back
8 IFRO007 (new issuance) 790.000. 790.070. ljarah 50,00
sale&lease back
9 SR002 8.033.860. 8.033.868. ljarah 38.802,26
sale&lease back
10 IFR0O003 (reopening 3) 525.000. 525.058. ljarah 305,00
sale&lease back
11 IFR0O005 (reopening 1) 14.000. 14.566. ljarah 40,00
sale&lease back
12 IFRO007 (reopening 1) 460.000. 460.007. ljarah 90,00
sale&lease back
13 IFR0O003 (reopening 4) 300.000. 300.004. ljarah 41,00
sale&lease back
14 FRO006 (new issurance) 320.000. 320.058. ljarah 671,83
sale&lease back
15 IFR0O003 (reopening 5) 150.000. 150.293. ljarah 264,15
sale&lease back
16 IFRO006 (reopening 1) 675.000. 675.173. ljarah 1.163,52
sale&lease back
17 IFRO008 (new 100.000. 100.268. ljarah 263,00
issurance) sale&lease back
18 IFRO003 (reopening 6) 200.000. 200.004. ljarah 180,00
sale&lease back
19 IFR0O003 (reopening 7) 395.000. 395.000. ljarah 502,00
sale&lease back
20 IFRO005 (reopening 2) 255.000. 255.002. ljarah 177,38
sale&lease back
21 IFRO008 (reopening 1) 100.000. 100.004. ljarah 176,00

sale&lease back




22 IFR0O005 (reopening 3) 57.000. 57.0009. ljarah 40,00
sale&lease back

23 IFRO006 (reopening 2) 417.000. 417.025. ljarah 469,23
sale&lease back

24 IFR0O006 (reopening 3) 239.000. 239.003. ljarah 678,00
sale&lease back

25 IFRO007 (reopening 2) 7.000. 7.003. ljarah 266,00
sale&lease back

26 IFR0O003 (reopening 8) 80.000. 80.002. ljarah 124,25
sale&lease back

27 IFR0O006 (reopening 4) 524.000. 524.002. ljarah 2.187,54
sale&lease back

28 IFR0O003 (reopening 9) 200.000. 200.010. ljarah 643,77
sale&lease back

29 IFROO005 (reopening 4) 130.000. 130.011. ljarah 823,33
sale&lease back

30 IFRO008 (reopening 2) 52.000. 52.007. ljarah 1.090,00
sale&lease back

31 | 2011 SR-003 7.341.410. 7.341.427. ljarah 25.167,33
sale&lease back

32 IFR0O005 (reopening 5) 250.000. 250.009. ljarah 307,00
sale&lease back

33 IFRO007 (reopening 3) 100.000. 100.001. ljarah 174,00
sale&lease back

34 IFR0O010 1.150.000. 1.150.007. ljarah 12,89
sale&lease back

35 IFRO007 (reopening 4) 150.000. 150.007. ljarah 212,40
sale&lease back

36 IFR0010 (reopening 1) 850.000. 850.013. ljarah 200,00
sale&lease back

37 IFRO005 (reopening 6) 360.000. 360.005. ljarah 402,00
sale&lease back

38 IFR0010 (reopening 2) 140.000. 140.004. ljarah 142,39
sale&lease back

39 IFRO010 (reopening 3) 500.000. 500.032. ljarah 260,69
sale&lease back

40 IFRO007 (reopening 5) 40.000. 40.001. ljarah 83,00
sale&lease back

41 IFR0010 (reopening 4) 200.000. 200.022. ljarah 328,38
sale&lease back

42 SPNS-S 03022012 570.000. 570.015. ljarah 1.052,50
sale&lease back

43 IFR0010 (reopening 5) 500.000. 500.011. ljarah 440,38
sale&lease back

44 SPNS-S 24022012 330.000. 330.012. ljarah 911,29
sale&lease back

45 IFR0010 (reopening 6) 370.000. 370.004. ljarah 1.199,71
sale&lease back

46 SPNS-S12042012 420.000. 420.004. ljarah 294,00
sale&lease back

SNI18(eqg.1 miliar USD) 9.055.000 9.080.096 ljarah

sale&lease back

47 | 2012 PBSO0O2 1.218.000. 1.218.175. | ljarah Asset to 1.467,43

be leased




48 PBS003 2.932.000. 2.932.121. | ljarah Asset to 1.375,08
be leased
49 IFROOIO (reopening 7) 400.000. 400.005. ljarah 790,14
sale&lease back
50 PBS001 6.725.000. 6.725.100 | ljarah Asset to 9.170,58
be leased

Sumber: Laporan Barang Milik Negara Direktorat Jenderal Kekayaan Negara,

www.idx.co.id, dan PT.Indonesian Capital Market, (data olahan)
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GET

FILE='C:\PROPOSAL YULIANTI\tesis rahmal\proposal kuldata skuk negara dipasar sekunder penting.sav'.
CORRELATIONS

/VARIABLES=Y X1 X2 X3

/PRINT=TWOTAIL NOSIG

/MISSING=PAIRWISE.

Correlations

[DataSetl] C:\PROPOSAL YULIANTI\tesis rahma\proposal ku\data skuk negara dipasar sekunder penting.sav

Correlations

volume Underlying Jenis seri | Struktur sukuk
transaksi (Y) asset(X1) (X2) negara(X3)
volume Pearson 1 866" .265 .063
transaksi(Y) Correlation
Sig. (2-tailed) .000 .062 .663
N 50 50 50 50
Underlying Pearson 866~ 1 487" .356
asset(X1) Correlation
Sig. (2-tailed) .000 .000 011
N 50 50 50 50
Jenis seri (X2)  Pearson .265 487" 1 7917
Correlation
Sig. (2-tailed) .062 .000 .000
N 50 50 50 50
Struktur  sukuk Pearson .063 .356 7917 1
negara(X3) Correlation
Sig. (2-tailed) .663 .011 .000
N 50 50 50 50

**_Correlation is significant at the 0.01 level (2-tailed).

*, Correlation is significant at the 0.05 level (2-tailed).



Regression

[DataSetl]

Descriptive Statistics

Mean Std. Deviation N
volume transaksi sukuk 2345.8716 6695.52839 50
negara(Y)
nilai Underlying asset(X1) 1005.2660 1876.93162 50
Jenis seri sukuk negara (X2) .36 .851 50
Struktur sukuk negara(X3) .06 .240 50

Correlations

C:\PROPOSAL YULIANTI\tesis rahmal\proposal kul\data skuk negara dipasar sekunder penting.sav

volume transaksi

nilai Underlying

Jenis seri sukuk

Struktur sukuk

sukuk negara(Y) asset(X1) negara (X2) negara(X3)
Pearson Correlation volume transaksi sukuk 1.000 .866 .265 .063
negara(Y)
nilai Underlying asset(X1) .866 1.000 487 .356)
Jenis seri sukuk negara (X2) .265 .487 1.000 .791
Struktur sukuk negara(X3) .063 .356 791 1.000}




Sig. (1-tailed) volume transaksi sukuk .000 .031 .331
negara(Y)
nilai Underlying asset(X1) .000 .000 .006
Jenis seri sukuk negara (X2) .031 .000 .000]
Struktur sukuk negara(X3) .331 .006 .000
N volume transaksi sukuk 50 50 50 50)
negara(Y)
nilai Underlying asset(X1) 50 50 50 50
Jenis seri sukuk negara (X2) 50 50 50 50
Struktur sukuk negara(X3) 50 50 50 50
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1 Struktur sukuk .|Enter
Inegara(X3),
Jenis seri sukuk
negara (X2), nilai
Underlying
asset(X1)®
a. All requested variables entered.
Model Summaryb
Change Statistics
Adjusted R Std. Error of the R Square
Model R R Square Square Estimate Change F Change dfl df2 Sig. F Change
1 .822° 677 .666 2448.99505 677 70.315 46 .000

a. Predictors: (Constant), Struktur sukuk negara(X3), Jenis seri sukuk negara (X2), nilai Underlying asset(X1)

b. Dependent Variable: volume transaksi sukuk negara(Y)




ANOVAP

Model Sum of Squares df Mean Square F Sig.

1 Regression 1.927E9 3 4.817E8 80.315 .000%
Residual 2.699E8 46| 5997576.744
Total 2.197E9 49

a. Predictors: (Constant), Struktur sukuk negara(X3), Jenis seri sukuk negara (X2), nilai

Underlying asset(X1)

b. Dependent Variable: volume transaksi sukuk negara(Y)

Coefficients®

Standardized
Unstandardized Coefficients Coefficients

Model B Std. Error Beta t Sig.
1 (Constant) -110.296 420.465 -.262 794

nilai Underlying asset(X1) 1.403 482 .393 2.910 .006

Jenis seri sukuk negara (X2) -99.324 729.001 -.013 -.136 .892

Struktur sukuk negara(X3) -917.463 2951.097 -.033 -.311 757
a. Dependent Variable: volume transaksi sukuk negara(Y)

Residuals Statistics®
Minimum Maximum Mean Std. Deviation N

Predicted Value -86.4172 28926.2813 2345.8716 6270.73535 50
Std. Predicted Value -.388 4.239 .000 1.000 50
Standard Error of Predicted 381.589 2047.839 631.843 452.355 50
Value
Adjusted Predicted Value -758.4393 27735.0879| 2280.4323 6179.48381 50
Residual -10702.03613 9875.97852 .00000 2346.90832 50
Std. Residual -4.370 4.033 .000 .958 50
Stud. Residual -5.218 5.175 .009 1.154 50
Deleted Residual -15258.85059 16262.81348 65.43928 3441.61474 50
Stud. Deleted Residual -8.210 8.042 .010 1.715 50
Mabhal. Distance .210 33.282 3.920 7.587 50
Cook's Distance .000 3.464 126 .582 50
Centered Leverage Value .004 .679 .080 .155 50




Residuals Statistics?®

Minimum Maximum Mean Std. Deviation

Predicted Value -86.4172 28926.2813| 2345.8716 6270.73535 50
Std. Predicted Value -.388 4.239 .000 1.000 50
Standard Error of Predicted 381.589 2047.839 631.843 452.355 50
Value

Adjusted Predicted Value -758.4393 27735.0879| 2280.4323 6179.48381 50
Residual -10702.03613 9875.97852 .00000 2346.90832 50
Std. Residual -4.370 4.033 .000 .958 50
Stud. Residual -5.218 5.175 .009 1.154 50
Deleted Residual -15258.85059 16262.81348 65.43928 3441.61474 50
Stud. Deleted Residual -8.210 8.042 .010 1.715 50
Mahal. Distance .210 33.282 3.920 7.587 50
Cook's Distance .000 3.464 126 .582 50
Centered Leverage Value .004 .679 .080 .155 50

a. Dependent Variable: volume transaksi sukuk negara(Y)




