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LAMPIRAN  

Lampiran 1  Retrun Saham Perbankan 2014-2018 

Nama 2013 2014 2015 2016 2017 2018 

AGRO  0,14558

5 

-0,01216 -0,7487 -0,26476 0,69354

8 

BABP  -0,30215 -0,14286 -0,05556 -0,25 -0,01961 

BACA  0,09090

9 

1,13541

7 

0,00487

8 

0,04854

4 

0,38888

9 

BBCA  0,36718

8 

0,01333

3 

0,16541

4 

0,41290

3 

0,18721

5 

BBKP  0,20967

7 

-0,06667 -0,08571 -0,07813 -0,53898 

BBMD  0,01910

8 

-0,025 -0,03846 -0,08333 0,00363

6 

BBNI  0,54430

4 

-0,18197 0,10721

4 

0,79185

5 

-0,11111 

BBRI  0,60689

7 

3,90343

3 

0,02188

2 

-0,68822 0,00549

5 

BBTN  0,38505

7 

0,07468

9 

0,34362

9 

1,05172

4 

-0,28852 

BDMN  0,19867

5 

-0,29282 0,15937

5 

0,87331

5 

0,09352

5 

BEKS  -0,04778 1,31239

1 

0,07547

2 

-0,12281 0 

BJBR  -0,17978 0,03424

7 

3,49006

6 

-0,29204 -0,14583 

BJTM  0,22666

7 

-0,05 0,30434

8 

0,24561

4 

-0,02817 

BKSW  0,31267

2 

-0,29268 0,10344

8 

-0,25 -0,24167 

BMAS  0,18596

5 

0,18343

2 

0,05 -0,06667 -0,06122 

BNBA  0,00636

9 

0,20253

2 

0,05263

2 

0,34 0,03731

3 

BNGA  -0,09239 -0,28743 0,42016
8 

0,59763
3 

-0,32222 

BNII  0,54430

4 

-0,97197 0,98830

4 

-0,22353 -0,2197 

BNLI  0,19444

6 

-0,28431 -0,4127 0,12612

6 

0 

BSIM  0,4125 0,16224

2 

1,20812

2 

0,01149

4 

-0,375 
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BTPN  -0,0814 -0,39241 0,1 -0,06818 0,39837

4 

BVIC  -0,04 -0,125 0,01904

8 

1,20560

7 

-0,19492 

INPC  -0,13187 -0,18987 0,14062

5 

0,09589 -0,225 

MAYA  -0,31637 0,31974

3 

0,61538

5 

0,22222

2 

0,82467

5 

MCOR  0,61423

2 

1,50941 -0,50667 0,44594

6 

-0,33645 

MEGA  -0,02439 0,6375 -0,22137 0,30980

4 

0,46706

6 

NAGA  -0,03333 0,21839

1 

-0,0566 0,3 -0,09231 

NISP  0,10569

1 

0,875 0,62352

9 

-0,0942 -0,544 

NOBU  0,28813

6 

-0,40526 0,68141

6 

0,26315

8 

0,04166

7 

PNBN  0,76515

2 

-0,29614 -0,08537 0,52 0,00438

6 

SDRA  0,29213 0,00182

1 

0,04545

5 

-0,22609 -0,03371 
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Lampiran 2 Nilai Tukar 

 
2014 2015 2016 2017 2018 

 NILAI TUKAR 10703,06 10063,9 9896,5 10266,9 10643,9 
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Lampiran 3 Suku Bunga Tahun 2014-2018 

 
2014 2015 2016 2017 2018 

suku bunga 7,75% 7,50% 4,75% 4,25% 6% 
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Lampiran 4 Inflasi 

 
2014 2015 2016 2017 2018 

inflasi 8,36% 3,35% 3,02% 3,61% 3,13% 
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Lampiran 5 Hasil Uji Multikolinearitas 

 

 

 

 

   

Model Collinearity Statistics 

Tolerance VIF 

1 

NTR ,610 1,639 

SB ,692 1,445 

INF ,517 1,934 

a. Dependent Variable: return saham 
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Lampiran 6 Uji Heterokedastistas 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 17,576 12,045  1,459 ,147 

NILAI TUKAR -1,844 1,277 -,148 -1,444 ,151 

SUKU BUNGA ,188 ,153 ,118 1,227 ,222 

INFLASI -,090 ,112 -,090 -,807 ,421 

a. Dependent Variable: Abs_RES 
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Lampiran 7 Uji Autokorelasi 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 ,158a ,025 ,226 ,48733 1,994 

a. Predictors: (Constant), INFLASI, SUKU BUNGA, NILAI TUKAR 

b. Dependent Variable: Return saham 
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Lampiran 8 Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 155 

Normal Parametersa,b 
Mean ,0000000 

Std. Deviation ,48255912 

Most Extreme Differences 

Absolute ,132 

Positive ,112 

Negative -,132 

Kolmogorov-Smirnov Z 1,647 

Asymp. Sig. (2-tailed) ,089 

a. Test distribution is Normal. 

b. Calculated from data. 
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Lampiran 9 Uji Analisis Regresi Berganda 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,158a ,025 ,226 ,48733 

a. Predictors: (Constant), INFLASI, SUKU BUNGA, NILAI TUKAR 

b. Dependent Variable: Return Saham 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 15,373 15,425  ,997 ,021 

NILAI TUKAR 1,632 1,636 ,103 ,998 ,020 

SUKU BUNGA -,226 ,196 -,111 -1,152 ,041 

INFLASI -,274 ,143 -,214 -1,913 ,048 

a. Dependent Variable: Return Saham 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression ,919 3 ,306 1,290 ,040b 

Residual 35,861 151 ,237   

Total 36,780 154    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), INFLASI, SUKU BUNGA, NILAI TUKAR 

 

 


