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LAMPIRAN 1

SAMPEL PENELITIAN
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ADES

Akasha Wira International Thk

AGII

PT Aneka Gas Industri Thk

AKPI

Argha Karya Prima Ind. Tbhk

ALKA

Alakasa Industrindo Tbk

ALMI

Alumindo Light Metal Industry Thk

AMFG

Asahimas Flat Glass Thk

AMIN

PT Ateliers Mecaniques D'Indonesie Thk.

ARNA

Arwana Citramulia Thk
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ASlII

Astra International Thk
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Astra Otoparts Thk
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BAJA

Saranacentral Bajatama Thk
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BATA

Sepatu Bata Thk
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BIMA

Primarindo Asia Infrastructure Thk
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BTON

Betonjaya Manunggal Thk

[EEN
o1

BUDI

PT Budi Starch & Sweetener Tbk.
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CEKA

PT Wilmar Cahaya Indonesia Thk.
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CINT

PT Chitose Internasional Thk
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CPIN

Charoen Pokphand Indonesia Thk
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DLTA

Delta Djakarta Thk
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EKAD

Ekadharma International Tbk
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GDST

Gunawan Dianjaya Steel Tbk
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GGRM

Gudang Garam Thk
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HDTX

Panasia Indo Resources Thk
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HMSP

HM Sampoerna Tbk
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ICBP

Indofood CBP Sukses Makmur Thk
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IGAR

Champion Pacific Indonesia Thk
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IMAS

Indomobil Sukses Internasional Thk

N
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IMPC

PT Impack Pratama Industri Thk

N
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INAF

Indofarma Thk
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INAI

Indal Aluminium Industry Tbk
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INCI

Intanwijaya Internasional Thk

w
N

INDF

Indofood Sukses Makmur Tbk

w
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INDS

Indospring Thk

w
S

ISSP

PT Steel Pipe Industry of Indonesia Thk

w
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JECC

Jembo Cable Company Thbk
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JPFA

JAPFA Comfeed Indonesia Tbhk
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KAEF

Kimia Farma (Persero) Thk

38

KBLI

KMI Wire and Cable Thk

39

KBLM

Kabelindo Murni Tbk

40

KBRI

Kertas Basuki Rachmat Indonesia Thk

41

KDSI

Kedawung Setia Industrial Thk

42

KIAS

Keramika Indonesia Assosiasi Thk

43

KLBF

Kalbe Farma Thk

44

LMPI

Langgeng Makmur Industri Tbhk

45

LMSH

Lionmesh Prima Tbk

46

MBTO

Martina Berto Thk

47

MLBI

Multi Bintang Indonesia Thk

48

MLIA

Mulia Industrindo Tbk

49

PRAS

Prima Alloy Steel Universal Thk

50

RICY

Ricky Putra Globalindo Thk

51

RMBA

Bentoel International Investama Thk

52

ROTI

Nippon Indosari Corpindo Thk

53

SCCO

Supreme Cable Manufacturing Corporation Thk

54

SMCB

Holcim Indonesia Thk

55

SMGR

Semen Indonesia (Persero) Thk

56

SMSM

Selamat Sempurna Thk

57

SPMA

Suparma Thk

58

SRSN

Indo Acidatama Tbk

59

SSTM

Sunson Textile Manufacturer Thk

60

TIRT

Tirta Mahakam Resources Tbhk

61

TOTO

Surya Toto Indonesia Thk

62

TRIS

Trisula International Tbk

63

TRST

Trias Sentosa Tbk

64

TSPC

Tempo Scan Pacific Thk

65

ULTJ

Ultra Jaya Milk Industry Tbk

66

UNIT

Nusantara Inti Corpora Thk

67

UNVR

Unilever Indonesia Tbk

68

VOKS

Voksel Electric Tbk

69

WIIM

Wismilak Inti Makmur Tbk




LAMPIRAN 2

HASIL TABULASI PENELITIAN

Y X1 X2
NO | KODE 2017 2018 2019 2017 2018 2019 2017 2018 2019
1| ADES -0,009627 0,000410 | -0,002083 | -0,161158 | -0,074616 | 0,056612 90,00 90,00 | 91,00
2| AGII 0,009010 0,003559 | 0,002364 | 0,388157 | 0,249689 | 0,075817 | 365,00 | 365,00 | 366,00
3| AKPI -0,000011 0,004803 | 0,003033 | 0,231206| 0,397929 | -0,235197 90,00 90,00 | 91,00
4 | ALKA -0,111668 | -0,002571 | 0,004774 | 9,978368 | 2,953798 | -0,809922 90,00 90,00 | 91,00
5| ALMI -0,009325| -0,000903 | 0,028862 | 1,968906 | -0,101397 | 3,260796 | 365,00 | 365,00 | 366,00
6 | AMFG 0,003792 0,033332 | -0,000659 | 0,069637 | 0,229996 | 0,034169 59,00 59,00 | 60,00
7| AMIN 0,020686 | -0,007159 | 0,000663 | -0,046079 | 0,390331 | -0,426945| 365,00 | 365,00 | 366,00
8 | ARNA -0,003575| -0,003008 | -0,000104 | 0,368835| 0,099472 | 0,368380 | 365,00 | 365,00 | 366,00
9| ASII 0,010683 0,018283 | -0,000227 | 0,097747| 0,222345| 0,056986 | 365,00 | 365,00 | 366,00
10 | AUTO 0,033652 0,002871 | 0,000214 | 0,229929 | 0,120928 | -0,000811 | 365,00 | 365,00 | 366,00
11| BAJA -0,003512 | -0,000571 | 0,001661 | -0,050091 | 0,020025 | -0,132880 | 365,00 | 365,00 | 366,00
12 | BATA -0,000499 0,000312 | -0,001154 | -0,056352 | -0,013072 | -0,255245 59,00 59,00 | 60,00
13 | BIMA -0,005027 | -0,000522 | -0,078974 | -0,199198 | -0,231519 | -0,259068 | 120,00 | 120,00 | 121,00
14 | BTON -0,006904 | -0,006243 | 0,000019 | 0,954605| 0,700528 | -0,241746 | 120,00 | 120,00 | 121,00
15| BUDI 0,000430 0,000142 | -0,002788 | 0,325666 | 0,022893 | -0,114641 | 365,00 | 365,00 | 366,00
16 | CEKA 0,002036 0,005602 | 0,003455| 0,519958 | -0,506093 | -0,404764 90,00 90,00 | 91,00
17| CINT 0,018100 | -0,000113 | -0,000222 | -0,003989 | 0,109655| 0,243717| 365,00 | 365,00 | 366,00
18| CPIN 0,004907 0,002507 | 0,007406 | -0,188393 | 1,524175| 0,184113 | 304,00 | 304,00 | 305,00
19| DLTA -0,000035 0,000491 | 0,000316 | -0,013017 | 0,223196 | 0,182798 90,00 90,00 | 91,00




20 | EKAD 0,003025 0,001511 | 0,002351 | 0,249158 | 0,282129 | 0,018546 | 365,00 | 365,00 | 366,00
21| GDST -0,021741 0,052146 | 0,011541| 0,714631| 0,263831| 0,957839 90,00 90,00 | 91,00
22 | GGRM 0,002730 0,001760 | 0,005420 | 0,158770| -0,076856 | 0,241702 | 365,00 | 365,00 | 366,00
23 | HDTX 0,019921 0,326781 | 0,341759 | -0,896665 | -1,406238 | -1,260474 | 365,00 | 365,00 | 366,00
24 | HMSP 0,000088 | -0,000314 | -0,000055| 0,118447| 0,075583 | -0,081138 | 151,00 | 151,00 | 152,00
25| ICBP 0,001937 0,011940 | 0,004802 | 0,149173 | 0,097834 | 0,055321 | 365,00 | 365,00 | 366,00
26 | IGAR -0,002945 0,001319 | -0,000027 | -0,025547 | 0,143463 | 0,006932 90,00 90,00 | 91,00
27 | IMAS 0,002762 0,026924 | 0,003026 | 0,180397 | 0,358426 | -0,120458 | 365,00 | 365,00 | 366,00
28 | IMPC 0,001772 0,004009 | 0,005077 | 0,288846 | 0,228279| 0,377637 90,00 90,00 | 91,00
29 | INAF -0,001199 0,016264 | -0,023922 | -0,184765| -1,038802 | 14,283080 | 120,00 | 120,00 | 121,00
30 | INAI -0,056272 | -0,000640 | -0,001135| -0,455183 | 0,054138 | 0,008424 59,00 59,00 | 60,00
31| INCI 0,013375 0,038744 | 0,000209 | 1,225353 | 0,706861 | 0,274229 | 365,00 | 365,00 | 366,00
32 | INDF 0,001338 0,003713 | 0,000693 | 0,109597 | 0,126257 | 0,013015| 365,00 | 365,00 | 366,00
33 | INDS -0,008730 | -0,003782 | -0,023922 | 0,417431| 0,454857 | -0,398698 90,00 90,00 | 91,00
34| ISSP 0,001458 0,000531 | 0,000348 | 0,196285| 0,176884 | 0,290557 | 365,00 | 365,00 | 366,00
35| JECC 0,006650 0,003159 | 0,002136 | -0,082759 | 0,342100 | 0,165439 | 365,00 | 365,00 | 366,00
36 | JPFA 0,006613 0,004762 | 0,007555| 0,353363| 0,257829| 0,236807 | 365,00 | 365,00 | 366,00
37 | KAEF 0,005788 0,101215| 0,036724 | 0,051303| 0,271007| 0,857634 | 365,00 | 365,00 | 366,00
38 | KBLI 0,023097 | -0,010122 | -0,001259 | -0,071243 | -0,430549 | 0,481001 | 120,00 | 120,00 | 121,00
39 | KBLM 0,082653 0,000136 | -0,000857 | 1,236306 | 0,395129 | -0,444298 90,00 90,00 | 91,00
40 | KBRI 0,003623 0,039380 | 0,023493 | -0,234599 | -1,969429 | -1,274590 | 365,00 | 365,00 | 366,00
41 | KDSI 0,005137 0,002114 | -0,001823| 0,257312| -0,071330 | -0,088313 | 365,00 | 365,00 | 366,00
42 | KIAS 0,003509 | -0,004591 | 0,043258 | -0,588771| 0,005270 | -1,050133 59,00 59,00 | 60,00
43 | KLBF 0,002306 0,002255 | 0,005638 | 0,135784| 0,177103| 0,166939 | 181,00 | 181,00 | 182,00




44 | LMPI -0,000001 | -0,000175| -0,000624 | -0,086371| -0,163851 | -0,286921 | 365,00 | 365,00 | 366,00
45| LMSH 0,018406 | -0,001376 | 0,002098 | 0,333203 | 0,215774 | -0,184509 90,00 90,00 | 91,00
46 | MBTO 0,001991 0,002235 | 0,002138 | 0,123282 | -0,225057 | -0,190232 | 365,00 | 365,00 | 366,00
47 | MLBI 0,000918 0,004295 | 0,000971| 0,991873 | 0,134409 | 0,456976 | 151,00 | 151,00 ]| 152,00
48 | MLIA -0,035518 | -0,003944 | -0,011047 | 0,290357 | -0,338971 | -0,211561 | 365,00 | 365,00 | 366,00
49 | PRAS -0,000341 0,021021 | 0,016894 | 0,091353 | 0,832513 | 0,000803 | 365,00 | 365,00 | 366,00
50| RICY -0,001837 | -0,001729 | -0,000250 | 0,298460 | 0,244663 | -0,110172 | 365,00 | 365,00 | 366,00
51 | RMBA 0,001202 0,001196 | -0,000313 | 0,256293 | 0,572584 | 0,011477 | 365,00 | 365,00 | 366,00
52| ROTI -0,000722 0,006990 | 0,012784 | 0,172613 | 0,363746 | 0,574448 59,00 59,00 | 60,00
53| SCCO 0,110587 0,000431 | 0,000013 | 0,791496| 0,227540 | 0,416480 31,00 31,00 | 31,00
54 | SMCB 0,000245| -0,003581 | 0,000975| 0,138895| -0,042249 | -0,295175| 365,00 | 365,00 | 366,00
55 | SMGR 0,001713| -0,000947 | 0,112477| 0,324111| 0,244017| 0,401936| 365,00 | 365,00 | 366,00
56 | SMSM 0,004765 0,004705 | 0,000004 | 0,211134 | 0,434313 | 0,082318 | 304,00 | 304,00 | 305,00
57 | SPMA -0,001304 | -0,001894 | 0,001346 | 0,122642 | 0,275772| 0,487705| 365,00 | 365,00 | 366,00
58 | SRSN -0,000347 0,001850 | 0,000587 | -0,153754 | 0,501514 | 0,343605| 365,00 | 365,00 | 366,00
59 | SSTM 0,008834 | -0,008964 | 0,004476 | -0,890322 | 0,168084 | -0,183246 | 273,00 | 273,00 | 274,00
60 | TIRT -0,000793 0,001900 | -0,001916 | 0,800925| 0,143158 | -0,169825| 304,00 | 304,00 | 305,00
61| TOTO 0,003845 0,001418 | -0,000286 | 1,370047 | -0,576266 | -0,091908 | 365,00 | 365,00 | 366,00
62| TRIS -0,002867 0,245246 | 0,000447 | -0,399104 | 1,849893 | -0,078067 90,00 90,00 | 91,00
63 | TRST 0,000459 0,017711 | -0,000928 | 0,102378 | 0,323633 | -0,003184 90,00 90,00 | 91,00
64 | TSPC 0,001162 0,002456 | 0,002153 | 0,217195| 0,107194 | 0,070827 | 304,00 | 304,00 | 305,00
65| ULTJ 0,003047 0,022223 | 0,002750 | 0,132580 | 0,172851| 0,296413 | 365,00 | 365,00 | 366,00
66 | UNIT 0,000381 | -0,019069 | 0,011070| 0,131023 | 0,516558 | -0,734942 | 365,00 | 365,00 | 366,00
67 | UNVR 0,000666 0,069625 | 0,000065| 0,561680 | 0,852837 | 0,118504 31,00 31,00 | 31,00
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VOKS

0,003628

0,010055

-0,000312

0,221164

0,328373

0,156973

59,00

59,00

60,00
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WIIM

-0,000793

-0,000079

0,000100

4,533825

-0,877063

0,064573

365,00

365,00

366,00
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HASIL SPSS PENELITIAN

a. Deskriptif Statistik

Descriptive Statistics

Descriptive Statistics

Minimum | Maximum Mean Std. Deviation
Y 207 -11 ,34 ,0086 ,04186
X1 207 -1,97 14,28 ,2739 1,35226
X2 207 31,00 366,00| 249,2802 133,73434
Valid N (listwise) 207

b. Uji Normalitas

Uji Normalitas Data

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 207
Normal Parameters?? Mean o 087
Std. Deviation ,04120435
Absolute 321
Most Extreme Differences Positive 321
Negative -,286
Kolmogorov-Smirnov Z 4,615
Asymp. Sig. (2-tailed) ,000

a. Test distribution is Normal.

b. Calculated from data.




Uji Normalitas Data

One-Sample Kolmogorov-Smirnov Test

Unstandardiz
ed Residual
N 157
Mean OE-7
a,b
Normal Parameters Std._ _ 00310815
Deviation
Most Extreme Abs_o_lute 098
Differences Positive ,098
Negative -,070
Kolmogorov-Smirnov Z 1,245
Asymp. Sig. (2-tailed) ,090
a. Test distribution is Normal.
b. Calculated from data.
c. Uji Multikolonieritas
Uji Multikolinieritas
Coefficients?
Model Collinearity Statistics
Tolerance VIF
(Constant)
1 X1 ,991 1,009
X2 ,991 1,009
a. Dependent Variable: Y
d. Uji Autokorelasi
Uji Autokorelasi
Model Summary®
Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 1767 ,031 ,021 ,04141 2,067

a. Predictors: (Constant), X2, X1
b. Dependent Variable: Y




e. Uji Heteroskedastisitas
Uji Hetereokedatisitas dengan Uji Glejser
Coefficients?
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) ,002 ,000 6,222 ,000
1 X1 ,000 ,000 ,067 ,827 ,409
X2 -2,224E-007 ,000 -,014 -,173 ,863
a. Dependent Variable: ARES
f. Uji Regresi Linier Berganda
Regresi Linier Berganda
Coefficients?
Model Unstandardized Coefficients | Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) ,006 ,006 1,025 ,307
1 X1 -,005 ,002 -,165| -2,389 ,018
X2 1,450E-005 ,000 ,046 ,669 ,504

a. Dependent Variable: Y

g. Uji Koefisien Determinasi (R?)
Uji Determinasi (R?)

Model Summary®

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 ,1762 ,031 ,021 ,04141 2,067

a. Predictors: (Constant), X2, X1

b. Dependent Variable: Y




h. Uji Kelayakan Model F

Uji Kelayakan Model

ANOVA?
Model Sum of Squares df Mean Square F Sig.
Regression ,011 2 ,006 3,259 ,040P
1 Residual ,350 204 ,002
Total ,361 206
a. Dependent Variable: Y
b. Predictors: (Constant), X2, X1
i. Hasil Uji Hipotesis (Uji T)
Uji Hipotesis
Coefficients?
Model Unstandardized Coefficients | Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) ,006 ,006 1,025 ,307
1 X1 -,005 ,002 -,165 -2,389 ,018
X2 1,450E-005 ,000 ,046 ,669 ,504

a. Dependent Variable: Y




