LAMPIRAN- LAMPIRAN

Lampiran 1 Daftar Sampel Perusahaan Indeks LQ-45

NO | KODE NAMA PERUSAHAAN
1. | ADHI Adhi Karya Tbk

2. | AKRA AKR Corporindo Tbk

3. | ASll Astra International Tbk




4 BBCA Bank Central Asia Tbk

5. | BBNI Bank Negara Indonesia Tbk

6. | BBRI Bank Rakyat Indonesia Thk

7 BBTN Bank Tabungan Negara Thk

8 BMRI Bank Mandiri Thk

9. | BSDE Bumi Serpong Damai Tbk

10. | GGRM Gudang Garam Thk

11. | ICBP Indofood CBP Sukses Makmur Tbk
12. | INDF Indofood Sukses Makmur Tbk
13. | INTP Indocement Tunggal Prakarsa Thk
14. | JISMR Jasa MArga Thk

15. | KLBF Kalbe Farma Thk

16. | LPKR Lippo Karawaci Thk

17. | LPPF Matahari Department Store Tbk
18. | MNCN Media Nusantara Citra Tbk

19. | PTBA Bukit Asam Tbk

20. | PTPP PP Tbk

21. | SCMA Surya Citra Media Thk

22. | SMGR Semen Indonesia Thk

23. | SSMS Sawit Sumbermas Sarana Thk
24. | TLKM Telekomunikasi Indonesia Tbk
25. | UNTR United Tractor Tbk

26. | UNVR Unilever Indonesia Thk

27. | WIKA Wijaya Karya Tbk

28. | WSKT Waskita Karya Thk

Lampiran 2 Hasil Tabulasi Data

2016

99

| NO | KODE

Y X1 X2 X3

X4
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1. | ADHI -0,028 2,69213 0,0157 0,5506 30,632
2. | AKRA |-0,164 0,96063 0,0661 0,961 30,393
3. [ ASII 0,03792 0,87165 0,0699 0,6915 33,199
4. | BBCA 0,1923 4,97322 0,0305 0,0746 34,148
5. | BBNI 0,1072 5,52021 0,0189 0,0726 34,033
6. |BBRI 0,0219 5,83623 0,0261 0,0944 34,542
7. | BBTN 0,3436 10,1951 0,0122 0,08 32,998
8. | BMRI 0,2514 5,37629 0,0141 0,0739 34,577
9. | BSDE -0,025 0,57534 0,0529 0,1713 31,283
10. | GGRM | 0,1618 0,59113 0,106 1,2116 31,773
11. | ICBP -0,364 0,5622 0,1256 1,1925 30,995
12. | INDF 0,5314 0,87009 0,0641 0,8123 32,04
13. | INTP -0,31 0,15348 0,1284 0,5095 31,037
14. | JISMR -0,173 2,27443 0,0337 0,3114 31,611
15. | KLBF 0,1477 0,22161 0,1544 1,2724 30,354
16. | LPKR -0,822 1,06584 0,0269 0,2264 31,451
17. | LPPF -0,141 1,619 0,4157 2,0369 29,212
18. | MNCN | -0,054 0,50097 0,1041 0,4726 30,287
19. | PTBA 1,7624 0,76043 0,109 0,7568 30,553
20. | PTPP -0,017 1,89955 0,0368 0,5273 31,072
21. | SCMA | -0,097 0,30089 0,314 0,9385 29,204
22. | SMGR -0,195 0,44653 0,1025 0,5909 31,42
23. | SSMS -0,282 1,07394 0,0826 0,3801 29,6
24. | TLKM 0,2818 0,70185 0,1622 0,647 32,823
25. | UNTR 0,2537 0,50137 0,0798 0,7116 31,79
26. | UNVR 0,0486 2,55969 0,3816 2,3919 30,449
27. | WIKA -0,106 1,46003 0,0386 0,4997 31,076
28. | WSKT 0,5269 2,66257 0,0296 0,3872 31,749
2017

NO | KODE Y X1 X2 X3 X4
1. | ADHI -0,094 3,82681 0,0182 0,5349 30,975
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2. | AKRA |0,0583 0,86311 0,0595 1,0871 30,454
3. [ ASII 0,003 0,89023 0,0782 0,6965 33,321
4. | BBCA 0,4129 4,67985 0,0311 0,071 34,252
5. | BBNI 0,7919 5,78858 0,0194 0,0634 34,195
6. | BBRI -0,688 5,71069 0,0258 0,0913 34,659
7. | BBTN 1,0517 10,3371 0,0116 0,0769 33,197
8. | BMRI -0,309 5,2235 0,0191 0,0687 34,656
9. | BSDE -0,031 0,57384 0,1124 0,2252 31,459
10. | GGRM | 0,3114 0,58245 0,1162 1,2478 31,832
11. | ICBP 0,0379 0,55575 0,1121 1,1261 31,085
12. | INDF -0,038 0,87677 0,0577 0,794 32,113
13. | INTP 0,4253 0,1754 0,0644 0,5 30,994
14. | JISMR 0,4815 3,31346 0,0264 0,4431 32,003
15. | KLBF 0,1155 0,19593 0,1476 1,2146 30,441
16. | LPKR -0,322 0,90126 0,0151 0,1825 31,67

17. | LPPF -0,339 1,33138 0,3514 1,8469 29,322
18. | MNCN | -0,268 0,53629 0,1041 0,4684 30,343
19. | PTBA -0,803 0,5933 0,2068 0,8856 30,721
20. | PTPP -0,307 1,93354 0,0413 0,5146 31,364
21. | SCMA | -0,114 0,22252 0,2447 0,827 29,315
22. | SMGR 0,079 0,60858 0,0417 0,568 31,522
23. | SSMS 0,0714 1,37443 0,0822 0,3368 29,895
24. | TLKM 0,1156 0,77012 0,1648 0,6462 32,922
25. | UNTR 0,6659 0,73045 0,0933 0,7848 32,041
26. | UNVR 0,4407 2,65455 0,3705 2,1794 30,571
27. | WIKA -0,343 2,12222 0,0297 0,5732 31,452
28. | WSKT -0,133 3,3022 0,0429 0,4618 32,215

2018

NO | KODE Y X1 X2 X3 X4
1. | ADHI -0,159 3,79194 0,0214 0,5198 31,036
2. | AKRA | -0,0324 1,00878 0,0801 1,1809 30,624
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3. [ ASII -0,009 0,97697 0,0794 0,6939 33,474
4. | BBCA 0,1872 4,40477 0,0313 0,0681 34,346
5. | BBNI -0,111 6,08149 0,0187 0,0625 34,326
6. | BBRI 0,0055 5,99984 0,025 0,086 34,799
7. | BBTN -0,289 11,0646 0,00092 0,0746 33,356
8. | BMRI -0,078 5,09273 0,0215 0,0674 34,723
9. | BSDE -0,262 0,72027 0,0327 0,1272 31,584
10. | GGRM | -0,002 0,53096 0,1128 1,3851 31,867
11. | ICBP 0,1742 0,51349 0,1356 1,1177 31,168
12. | INDF -0,023 0,93397 0,0512 0,7579 32,204
13. | INTP -0,159 0,19667 0,0412 0,5466 30,956
14. | JISMR -0,331 3,08033 0,0247 0,4486 32,043
15. | KLBF -0,101 0,18645 0,1376 1,1614 30,529
16. | LPKR -0,25 0,95557 0,0347 0,2466 31,539
17. | LPPF -0,44 1,77361 0,2179 2,0342 29,248
18. | MNCN | -0,463 0,53534 0,0983 0,4556 30,425
19. | PTBA 0,748 0,48576 0,2119 0,8756 30,816
20. | PTPP -0,316 2,22079 0,0373 0,478 31,593
21. | SCMA | -0,246 0,20279 0,2403 0,8149 29,446
22. | SMGR 0,1616 0,56267 0,0603 0,5999 31,566
23. | SSMS -0,177 1,77602 0,0077 0,3258 30,055
24. | TLKM -0,155 0,75781 0,1308 0,6343 32,96

25. | UNTR -0,227 1,03821 0,0989 0,7278 32,387
26. | UNVR -0,188 1,57622 0,4666 2,1412 30,603
27. | WIKA 0,0677 2,44054 0,039 0,5966 31,587
28. | WSKT -0,24 3,30613 0,0371 0,3922 32,454

Lampiran 3 Hasil Output SPSS 26

Statistik Deskriptif
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Statistics

Ukuran Return

Solvabilitas Profitabilitas Aktivitas Perusahaan Saham
N Valid 84 84 84 84 84
Missing 0 0 0 0 0
Mean 2,1442 ,8025 ,6641 31,7262 ,0036
Median ,9929 ,1145 ,5486 31,5307 -,0346
Std. Deviation 2,36598 1,73394 ,53598 1,49319 ,38248
Minimum ,15 ,01 ,06 29,60 -,82
Maximum 11,06 11,06 2,39 34,80 1,76

e Asumsi klasik

= Normalitas

Sebelum dilakukan Outlier

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 84
Normal Parameters®P? Mean ,0000000
Std. Deviation ,37248542
Most Extreme Differences Absolute ,135
Positive ,135
Negative -,104
Test Statistic ,135
Asymp. Sig. (2-tailed) ,001¢

Setelah dilakukan Outlier

One-Sample Kolmogorov-Smirnov Test
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Unstandardized

Residual
N 70
Normal Parameters®P Mean ,0000000
Std. Deviation ,30714832
Most Extreme Differences Absolute ,084
Positive ,084
Negative -,069
Test Statistic ,084
Asymp. Sig. (2-tailed) ,200¢¢

Uji normalitas dengan grafik Probably-Plot

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Return Saham
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=  Multikolinearitas

Coefficients?
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Collinearity Statistics

Model Tolerance VIF

1 Solvabilitas ,383 2,610
Profitabilitas ,459 2,180
Aktivitas ,409 2,444
Ukuran Perusahaan ,513 1,951

a. Dependent Variable: Return Saham

= Autokorelasi

Model Summary®

Adjusted R Std. Error of the Durbin-
Model R R Square Square Estimate Watson
1 ,3992 ,159 ,107 ,31646 2,232

a. Predictors: (Constant), Ukuran Perusahaan, Profitabilitas, Aktivitas, Solvabilitas

b. Dependent Variable: Return Saham

= Heteroskedastisitas

= Coefficients?

Unstandardized Standardized

Coefficients Coefficients

Model B Std. Error Beta T Sig.

1 (Constant) -,204 , 787 -,259 , 796
Solvabilitas ,021 ,017 ,238 1,234 ,222
Profitabilitas 1,014 , 787 ,227 1,288 ,202
Aktivitas -,050 ,108 -,087 -,465 ,643
Ukuran Perusahaan ,011 ,025 ,072 ,432 ,667

a. Dependent Variable: Abs_Res

Uji heteroskedastisitas dengan grafik Scatterplot
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Scatterplot
Dependent Variable: Return Saham
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Regression Standardized Predicted Value

e Regresi Linier Berganda

Coefficients?

Unstandardized Standardized

Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) -1,957 1,214 -1,612 ,112
Solvabilitas ,052 ,027 ,357 1,940 ,057
Profitabilitas -,351 1,215 -,049 -289 773
Aktivitas ,345 ,166 ,369 2,077 ,042
Ukuran Perusahaan ,052 ,038 , 216 1,359 ,179

a. Dependent Variable: Return Saham

o UjiF
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ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 1,230 4 ,307 3,070 ,022°
Residual 6,509 65 ,100
Total 7,739 69

a. Dependent Variable: Return Saham

b. Predictors: (Constant), Ukuran Perusahaan, Profitabilitas, Aktivitas, Solvabilitas

e Koefisien Determinasi

Model Summary®

Adjusted R Std. Error of the Durbin-
Model R R Square Square Estimate Watson
1 ,3992 ,159 ,107 ,31646 2,232

a. Predictors: (Constant), Ukuran Perusahaan, Profitabilitas, Aktivitas, Leverage

b. Dependent Variable: Return Saham

o Ujit
Coefficients?
Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) -1,957 1,214 -1,612 ,112
Solvabilitas ,052 ,027 ,357 1,940 ,057
Profitabilitas -,351 1,215 -,049 -289 773
Aktivitas ,345 ,166 ,369 2,077 ,042
Ukuran Perusahaan ,052 ,038 , 216 1,359 ,179

a. Dependent Variable: Return Saham



