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LAMPIRAN 

 

Lampiran 1. Daftar Perusahaan Populasi 

NO 
KODE 

PERUSAHAAN 
NAMA PERUSAHAAN 

1 ADMG Polychem Indonesia Tbk 

2 AGII Samator Indo Gas Tbk. 

3 AKPI Argha Karya Prima Industry Tbk 

4 ALDO Alkindo Naratama Tbk. 

5 ALKA Alakasa Industrindo Tbk 

6 ALMI Alumindo Light Metal Industry  

7 AMMN Amman Mineral Internasional Tb 

8 ANTM Aneka Tambang Tbk. 

9 APLI Asiaplast Industries Tbk. 

10 ARCI Archi Indonesia Tbk. 

11 AVIA Avia Avian Tbk. 

12 AYLS Agro Yasa Lestari Tbk. 

13 BAJA Saranacentral Bajatama Tbk. 

14 BEBS Berkah Beton Sadaya Tbk. 

15 BMSR Bintang Mitra Semestaraya Tbk 

16 BRMS Bumi Resources Minerals Tbk. 

17 BRNA Berlina Tbk. 

18 BRPT Barito Pacific Tbk. 

19 BTON Betonjaya Manunggal Tbk. 

20 CHEM Chemstar Indonesia Tbk. 

21 CITA Cita Mineral Investindo Tbk. 

22 CLPI Colorpak Indonesia Tbk. 
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23 CMNT Cemindo Gemilang Tbk. 

24 CTBN Citra Tubindo Tbk. 

25 DKFT Central Omega Resources Tbk. 

26 DPNS Duta Pertiwi Nusantara Tbk. 

27 EKAD Ekadharma International Tbk. 

28 EPAC Megalestari Epack Sentosaraya  

29 ESIP Sinergi Inti Plastindo Tbk. 

30 ESSA ESSA Industries Indonesia Tbk. 

31 ETWA Eterindo Wahanatama Tbk 

32 FASW Fajar Surya Wisesa Tbk. 

33 FPNI Lotte Chemical Titan Tbk. 

34 FWCT Wijaya Cahaya Timber Tbk. 

35 GDST Gunawan Dianjaya Steel Tbk. 

36 GGRP Gunung Raja Paksi Tbk. 

37 HKMU HK Metals Utama Tbk. 

38 IFII Indonesia Fibreboard Industry  

39 IFSH Ifishdeco Tbk. 

40 IGAR Champion Pacific Indonesia Tbk 

41 INAI Indal Aluminium Industry Tbk. 

42 INCF Indo Komoditi Korpora Tbk. 

43 INCI Intanwijaya Internasional Tbk 

44 INCO Vale Indonesia Tbk. 

45 INKP Indah Kiat Pulp & Paper Tbk. 

46 INRU Toba Pulp Lestari Tbk. 

47 INTD Inter Delta Tbk 

48 INTP Indocement Tunggal Prakarsa Tb 

49 IPOL Indopoly Swakarsa Industry Tbk 
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50 ISSP Steel Pipe Industry of Indones 

51 JKSW Jakarta Kyoei Steel Works Tbk. 

52 KAYU Darmi Bersaudara Tbk. 

53 KBRI Kertas Basuki Rachmat Indonesi 

54 KDSI Kedawung Setia Industrial Tbk. 

55 KKES Kusuma Kemindo Sentosa Tbk. 

56 KMTR Kirana Megatara Tbk. 

57 KRAS Krakatau Steel (Persero) Tbk. 

58 LMSH Lionmesh Prima Tbk. 

59 LTLS Lautan Luas Tbk. 

60 MBMA Merdeka Battery Materials Tbk. 

61 MDKA Merdeka Copper Gold Tbk. 

62 MDKI Emdeki Utama Tbk. 

63 MOLI Madusari Murni Indah Tbk. 

64 NCKL Trimegah Bangun Persada Tbk. 

65 NICL PAM Mineral Tbk. 

66 NIKL Pelat Timah Nusantara Tbk. 

67 NPGF Nusa Palapa Gemilang Tbk. 

68 OBMD OBM Drilchem Tbk. 

69 OKAS Ancora Indonesia Resources Tbk 

70 OPMS Optima Prima Metal Sinergi Tbk 

71 PACK Solusi Kemasan Digital Tbk. 

72 PBID Panca Budi Idaman Tbk. 

73 PDPP Primadaya Plastisindo Tbk. 

74 PICO Pelangi Indah Canindo Tbk 

75 PPRI Paperocks Indonesia Tbk. 

76 PSAB J Resources Asia Pasifik Tbk. 
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77 PURE Trinitan Metals and Minerals T 

78 SAMF Saraswanti Anugerah Makmur Tbk 

79 SBMA Surya Biru Murni Acetylene Tbk 

80 SIMA Siwani Makmur Tbk 

81 SMBR Semen Baturaja Tbk. 

82 SMCB Solusi Bangun Indonesia Tbk. 

83 SMGR Semen Indonesia (Persero) Tbk. 

84 SMKL Satyamitra Kemas Lestari Tbk. 

85 SPMA Suparma Tbk. 

86 SQMI Wilton Makmur Indonesia Tbk. 

87 SRSN Indo Acidatama Tbk 

88 SULI SLJ Global Tbk. 

89 SWAT Sriwahana Adityakarta Tbk. 

90 TALF Tunas Alfin Tbk. 

91 TBMS Tembaga Mulia Semanan Tbk. 

92 TDPM Tianrong Chemicals Industry Tb 

93 TINS Timah Tbk. 

94 TIRT Tirta Mahakam Resources Tbk 

95 TKIM Pabrik Kertas Tjiwi Kimia Tbk. 

96 TPIA Chandra Asri Pacific Tbk. 

97 TRST Trias Sentosa Tbk. 

98 UNIC Unggul Indah Cahaya Tbk. 

99 WSBP Waskita Beton Precast Tbk. 

100 WTON Wijaya Karya Beton Tbk. 

101 YPAS Yanaprima Hastapersada Tbk 

102 ZINC Kapuas Prima Coal Tbk. 
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Lampiran 2. Daftar Perusahaan Sampel 

NO 
KODE 

PERUSAHAAN 
NAMA PERUSAHAAN 

1 ANTM Aneka Tambang Tbk. 

2 BRMS Bumi Resources Minerals Tbk. 

3 BRPT Barito Pacific Tbk. 

4 FPNI Lotte Chemical Titan Tbk. 

5 IGAR Champion Pacific Indonesia Tbk 

6 INCO Vale Indonesia Tbk. 

7 INRU Toba Pulp Lestari Tbk. 

8 INTD Inter Delta Tbk 

9 INTP Indocement Tunggal Prakarsa Tb 

10 ISSP Steel Pipe Industry of Indones 

11 KMTR Kirana Megatara Tbk. 

12 LTLS Lautan Luas Tbk. 

13 MDKA Merdeka Copper Gold Tbk. 

14 OKAS Ancora Indonesia Resources Tbk 

15 SMCB Solusi Bangun Indonesia Tbk. 

16 SMGR Semen Indonesia (Persero) Tbk. 

17 SQMI Wilton Makmur Indonesia Tbk. 

18 TINS Timah Tbk. 

19 TPIA Chandra Asri Pacific Tbk. 

20 TRST Trias Sentosa Tbk. 

21 WTON Wijaya Karya Beton Tbk. 
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Lampiran 3. Tabulasi Penelitian Variabel 
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Lampiran 3. Tabel Durbin Watson 
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Lampiran 4. Hasil Output SPSS 

Statistik Deskriptif  

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

X1_SR 84 .20 .90 .5779 .15728 

X2_SIZE 84 .21 .32 .2814 .02925 

Y_Return Saham 84 -.69 2.08 .1298 .48078 

Valid N (listwise) 84     

 

Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 84 

Normal Parametersa,b Mean -.0595238 

Std. Deviation .35002633 

Most Extreme 

Differences 

Absolute .120 

Positive .120 

Negative -.055 

Test Statistic .120 

Asymp. Sig. (2-tailed) .004c 

Monte Carlo Sig. (2-

tailed) 

Sig. .163d 

99% Confidence Interval Lower Bound .153 

Upper Bound .173 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. Based on 10000 sampled tables with starting seed 2000000. 

 

Uji Autokorelasi  

Model Summaryb 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .660a .435 .422 .03091 2.017 

a. Predictors: (Constant), SIZE, SR 

b. Dependent Variable: Y_Return Saham 
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Uji Multikolineritas 

Coefficientsa 

Model 

Unstandardized 

 Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity  

Statistics 

B 

Std.  

Error Beta Tolerance VIF 

1 (Constant) 1.021 .034  29.679 .000   

X1_SR .169 .022 .653 7.806 .000 .996 1.004 

X2_SIZE -.204 .116 -.147 -1.758 .083 .996 1.004 

a. Dependent Variable: Y_Return Saham 

 

Uji Heteroskedatisitas 

Coefficientsa 

Model 

Unstandardized  

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .012 .025  .483 .630 

X1_SR -.028 .016 -.195 -1.798 .076 

X2_SIZE .087 .085 .111 1.022 .310 

a. Dependent Variable: Ares 

 

Analisis Regresi Linier Berganda  

 

 

 

 

 

Coefficientsa 

Model 

Unstandardized 

 Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1.021 .034  29.679 .000 

X1_SR .169 .022 .653 7.806 .000 

X2_SIZE -.204 .116 -.147 -1.758 .083 

a. Dependent Variable: Y_Return Saham 
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Uji Koefisien Determinasi (𝑹𝟐) 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .660a .435 .422 .03091 2.017 

a. Predictors: (Constant), SIZE, SR 

b. Dependent Variable: Y_Return Saham 

 

Uji F 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .060 2 .030 31.242 .000b 

Residual .077 81 .001   

Total .137 83    

a. Dependent Variable: Y_Return Saham 

b. Predictors: (Constant), SIZE, SR 

 

Uji T 

Coefficientsa 

Model 

Unstandardized 

 Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1.021 .034  29.679 .000 

X1_SR .169 .022 .653 7.806 .000 

X2_SIZE -.204 .116 -.147 -1.758 .083 

a. Dependent Variable: Y_Return Saham 

 

 


