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Daftar Perusahaan LQ45 Periode 2018-2020 

 

No Kode Nama Perusahaan 

1 ADRO Adaro Energy Tbk. 

2 AKRA AKR Corporindo Tbk. 

3 ANTM Aneka Tambang (Persero) Tbk 

4 ASII Astra International Tbk. 

5 BSDE Bumi Serpong Damai Tbk. 

6 EXCL XL Axiata Tbk. 

7 GGRM Gudang Garam Tbk. 

8 HMSP H.M. Sampoerna Tbk. 

9 ICBP Indofood CBP Sukses Makmur Tbk 

10 INCO Vale Indonesia Tbk 

11 INDF Indofood Sukses Makmur Tbk. 

12 INTP Indocement Tunggal Prakarsa Tbk. 

13 JSMR Jasa Marga (Persero) Tbk. 

14 KLBF Kalbe Farma Tbk. 

15 MNCN Media Nusantara Citra Tbk. 

16 PGAS Perusahaan Gas Negara (Persero) Tbk. 

17 PTBA Tambang Batubara Bukit Asam Tbk 

18 PTPP PP (Persero) Tbk. 

19 SCMA Surya Citra Media Tbk. 

20 SMGR Semen Indonesia (Persero) Tbk. 

21 SRIL Sri Rejeki Isman Tbk. 

22 TLKM Telekomunikasi Indonesia (Persero) Tbk. 

23 UNTR United Tractors Tbk. 

24 UNVR Unilever Indonesia Tbk. 

25 WIKA Wijaya Karya (Persero) Tbk. 
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Tabulasi 

No Kode Tahun X Y M X*M 

1 ADRO 2018 1 7.10 0.641 0.64 

2 AKRA 2018 0 8.36 1.009 0 

3 ANTM 2018 1 6.64 0.687 0.69 

4 ASII 2018 1 9.01 0.977 0.98 

5 BSDE 2018 0 7.13 0.720 0 

6 EXCL 2018 0 7.59 2.141 0 

7 HMSP 2018 0 8.22 0.318 0 

8 ICBP 2018 1 9.25 5.135 5.13 

9 INCO 2018 1 8.09 0.169 0.17 

10 INDF 2018 1 8.92 0.934 0.93 

11 INTP 2018 1 9.82 0.197 0.20 

12 JSMR 2018 1 8.36 3.080 3.08 

13 KLBF 2018 1 7.33 0.186 0.19 

14 MNCN 2018 0 6.54 0.535 0 

15 PGAS 2018 1 7.66 1.480 1.48 

16 PTBA 2018 1 8.37 0.486 0.49 

17 PTPP 2018 1 7.50 2.221 2.22 

18 SCMA 2018 0 7.53 0.203 0 

19 SMGR 2018 1 9.35 0.563 0.56 

20 SRIL 2018 1 5.88 1.643 1.64 

21 TLKM 2018 1 8.23 0.758 0.76 

22 UNTR 2018 1 10.22 1.038 1.04 

23 UNVR 2018 1 9.11 1.576 1.58 

24 WIKA 2018 1 7.41 2.441 2.44 

25 ADRO 2019 1 7.30 0.812 0.81 

26 AKRA 2019 0 8.28 1.127 0 

27 ANTM 2019 1 6.73 0.665 0.67 

28 ASII 2019 1 8.84 0.885 0.88 

29 BSDE 2019 0 7.13 0.623 0 

30 EXCL 2019 0 8.06 2.280 0 

31 HMSP 2019 0 7.65 0.427 0 

32 ICBP 2019 1 9.32 0.451 0.45 

33 INCO 2019 1 8.20 0.145 0.14 

34 INDF 2019 1 8.98 0.775 0.77 

35 INTP 2019 1 9.85 0.200 0.20 

36 JSMR 2019 1 8.55 3.299 3.30 

37 KLBF 2019 1 7.39 0.213 0.21 
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38 MNCN 2019 0 7.40 0.424 0 

39 PGAS 2019 1 7.68 1.280 1.28 

40 PTBA 2019 1 7.89 0.417 0.42 

41 PTPP 2019 1 7.37 2.415 2.41 

42 SCMA 2019 0 7.25 0.224 0 

43 SMGR 2019 1 9.39 1.296 1.30 

44 TLKM 2019 1 8.29 0.887 0.89 

45 UNTR 2019 1 9.98 0.828 0.83 

46 UNVR 2019 1 9.04 2.909 2.91 

47 WIKA 2019 1 7.60 2.232 2.23 

48 ADRO 2020 1 7.27 0.615 0.61 

49 AKRA 2020 0 8.06 0.770 0 

50 ANTM 2020 1 7.57 0.667 0.67 

51 ASII 2020 1 8.70 0.730 0.73 

52 BSDE 2020 0 7.11 0.766 0 

53 EXCL 2020 0 7.91 2.540 0 

54 GGRM 2020 0 10.62 0.336 0 

55 HMSP 2020 0 7.32 0.643 0 

56 ICBP 2020 1 9.17 1.059 1.06 

57 INCO 2020 1 8.54 0.146 0.15 

58 INDF 2020 1 8.83 1.061 1.06 

59 INTP 2020 1 9.58 0.233 0.23 

60 JSMR 2020 1 8.44 3.201 3.20 

61 KLBF 2020 1 7.30 0.235 0.23 

62 MNCN 2020 0 7.04 0.308 0 

63 PGAS 2020 1 7.41 1.549 1.55 

64 PTBA 2020 1 7.94 0.420 0.42 

65 PTPP 2020 1 7.53 2.818 2.82 

66 SCMA 2020 0 7.74 0.737 0 

67 SMGR 2020 1 9.43 1.138 1.14 

68 SRIL 2020 1 5.57 1.754 1.75 

69 TLKM 2020 1 8.10 1.043 1.04 

70 UNTR 2020 1 10.19 0.580 0.58 

71 UNVR 2020 1 8.90 3.159 3.16 

72 WIKA 2020 1 7.59 3.089 3.09 
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Sampel 

No Keterangan Jumlah 

1. Perusahaan yang termasuk index LQ45 yang terdaftar di Bursa 

Efek Indonesia (BEI) periode 2018-2020 

 

45 

2. Perusahaan yang tidak termasuk dalam index LQ45 berturut-

turut selama periode 2018-2020 

 

(15) 

3. Perusahaan perbankan yang termasuk dalam index LQ45 

selama periode 2018-2020 

 

(5) 

 Jumlah perusahaan yang digunakan dalam penelitian 25 

 Jumlah sampel yang digunakan dalam penelitian ini adalah 

30*3 (tahun) 

75 

 Data Outlier (Data Error Term) (3) 

 Total Sampel 72 

 

Hasil Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Eco-Efficiency 72 0 1 .74 .444 

Nilai Perusahaan 72 5.57 10.62 8.1340 1.02721 

Struktur Pendanaan 72 .145 5.135 1.16040 1.010738 

Valid N (listwise) 72     
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Hasil Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 
Unstandardized 

Residual 

N 72 

Normal Parametersa,b Mean .0000000 

Std. Deviation .99844402 

Most Extreme Differences Absolute .073 

Positive .072 

Negative -.073 

Test Statistic .073 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

 

Hasil Uji Multikolinieritas 

 

Hasil UJi Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .235a .055 .042 1.00555 2.033 

a. Predictors: (Constant), Eco-Efficiency 

b. Dependent Variable: Nilai Perusahaan 

 

 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 7.734 .231  33.524 .000   

Eco-Efficiency .544 .269 .235 2.023 .047 1.000 1.000 

a. Dependent Variable: Nilai Perusahaan 
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Hasil Uji Heteroskedatisitas 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .566 .137  4.133 .000 

Eco-Efficiency .299 .160 .218 1.873 .065 

a. Dependent Variable: Ares 

 

 

Hasil Uji Analisis Regresi Linier Sederhana 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 7.734 .231  33.524 .000 

Eco-Efficiency .544 .269 .235 2.023 .047 

a. Dependent Variable: Nilai Perusahaan 

 

Hasil Uji Moderated Regression Analysis (MRA) 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 7.734 .232  33.337 .000 

Eco-Efficiency .621 .317 .268 1.962 .054 

Eco*SP -.061 .129 -.064 -.469 .641 

a. Dependent Variable: Nilai Perusahaan 
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Hasil Uji Koefisien Determinasi (R²) 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .241a .058 .031 1.01120 

a. Predictors: (Constant), Eco*SP, Eco-Efficiency 

b. Dependent Variable: Nilai Perusahaan 

 

Hasil Uji F 
ANOVAa 

Model Sum of Squares Df Mean Square F Sig. 

1 Regression 4.137 1 4.137 4.091 .047b 

Residual 70.779 70 1.011   

Total 74.916 71    

a. Dependent Variable: Nilai Perusahaan 

b. Predictors: (Constant), Eco-Efficiency, Eco*SP 

 

Hasil Uji T Parsial 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 7.769 .254  30.607 .000 

Eco-Efficiency .562 .275 .243 2.039 .045 

Eco*SP -.061 .129 -.064 -.469 .641 

a. Dependent Variable: Nilai Perusahaan 

 

 

 


