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ForecastThe Development of Asset, Third-Party Fund, Financing, and
Operational Profit of Shariah Banking by Using an ARIMA Model

IRA RESZITA MUANDARI
2011310406
Email: irareszita@gmail.com

ABSTRACT

Data of Shariah Banking Report 2009-2013 indicated that shariah
banking todays shows its existence in the national banking world. When
Conventional Banks unable to survive against the crisis turmoil, at the time a
Shariah Banking have formidable durability and still able to support the real
sector in Indonesia. This research aims to find out the development and prediction
about the asset, third-party funds, financing, and the operational profits of
Shariah Banking.

This research methodology use in predicting the fourth independent
variable is ARIMA. The data which is used in the research are time series data
quarterly data for period quarter | or March 2009 up to quarter IV or December
2013, which are from Islamic Banking Statistics published by Bank Indonesia (BI)
and picked from several publication. In this research, the period forecasting is
quarter I or March 2014 up to quarter IV or December 2015.

The research of ARIMA model give information that the growth of Shariah
Banking in Indonesia is fluctuated, but when viewed from the result of forecasting
the nominal is increase in each quarterly.

Key words: shariah banking, forecast, ARIMA’s model
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