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LAMPIRAN-LAMPIRAN 

 

LAMPIRAN 1 

Daftar Sampel Perusahaan LQ 45 yang di Teliti 

 

No. Kode Perusahaan Nama Perusahaan 

1. ADRO PT. Adaro Energy Tbk 

2. AKRA PT. AKR Corporindo Tbk 

3. ASII PT. Astra Internasional Tbk 

4. BSDE PT. Bumi Serpong Damai Tbk 

5. GGRM PT. Gudang Garam Tbk 

6. ICBP PT. Indofood CBP Sukses Makmur Tbk 

7. INDF PT. Indofood Sukses Makmur Tbk 

8. INTP PT. Indocement Tunggal Prakarsa Tbk 

9. JSMR PT. Jasa Marga (Persero) Tbk 

10. KLBF PT. Kalbe Farma Tbk 

11. LPKR PT. Lippo Karawaci Tbk 

12. MNCN PT. Media Nusantara Citra Tbk 

13. PGAS PT. Perusahaan Gas Negara Tbk 

14. PTBA PT. Bukit Asam Tbk 

15. SMGR PT. Semen Indonesia (Persero) Tbk 

16. TLKM PT. Telekomunikasi Indonesia (Persero) Tbk 

17. UNTR PT. United Tractors Tbk 

18. UNVR PT. Unilever Indonesia Tbk 

19. WIKA PT. Wijaya Karya (Persero) Tbk 
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LAMPIRAN 2 

Data Return Saham 

Rumus:  

      
 

 

      

       

        
NO. NAMA PERUSAHAAN KODE 

TAHUN 

2014 2015 2016 2017 2018 

1 PT. Adaro Energy Tbk ADRO 5.23% 0.82% 3.52% -3.03% -0.24% 

2 PT. AKR Corporindo Tbk AKRA -2.44% 0.54% -1.19% -1.32% -1.65% 

3 PT. Astra Internasional Tbk ASII -1.35% 2.81% -2.73% 0.00% -5.90% 

4 
PT. Bumi Serpong Damai 
Tbk BSDE 2.20% 2.01% 0.44% 1.98% -1.50% 

5 PT. Gudang Garam Tbk GGRM -5.81% -5.15% -0.83% -2.16% -3.63% 

6 
PT. Indofood CBP Sukses 
Makmur Tbk ICBP 3.49% -3.41% 1.15% -0.19% -0.32% 

7 
PT. Indofood Sukses 
Makmur Tbk INDF -0.90% -1.31% -1.22% -2.39% 1.75% 

8 
PT. Indocement Tunggal 
Prakarsa Tbk INTP 0.00% 1.52% 1.46% -5.76% -1.71% 

9 
PT. Jasa Marga (Persero) 
Tbk JSMR 12.18% 2.60% 0.47% 4.17% -2.73% 

10 PT. Kalbe Farma Tbk KLBF -0.28% -2.51% 1.80% -0.81% 0.00% 

11 PT. Lippo Karawaci Tbk LPKR -2.13% 3.46% -5.03% 0.28% -5.00% 

12 
PT. Media Nusantara Citra 
Tbk MNCN -2.12% 0.39% 1.70% -1.50% -0.86% 

13 
PT. Perusahaan Gas Negara 
Tbk PGAS -1.55% -1.62% -0.24% 0.90% -1.21% 

14 PT. Bukit Asam Tbk PTBA -3.99% -1.27% 11.47% -2.76% -0.08% 

15 
PT. Semen Indonesia 
(Persero) Tbk SMGR 0.23% -2.61% -2.22% -3.10% -0.24% 

16 
PT. Telekomunikasi 
Indonesia (Persero) Tbk TLKM -0.51% 1.38% 1.30% 8.10% 5.76% 

17 PT. United Tractors Tbk UNTR 3.51% -6.46% -1.05% 3.92% 1.80% 

18 PT. Unilever Indonesia Tbk UNVR 1.81% 1.65% 2.13% -0.68% 2.32% 

19 
PT. Wijaya Karya (Persero) 
Tbk WIKA 4.70% -3.70% -0.13% -0.26% 0.00% 
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LAMPIRAN 3 

Data Net Profit Margin (NPM) 

 

Rumus:  

Net Profit Margin =   

NO. NAMA PERUSAHAAN KODE 
TAHUN 

2014 2015 2016 2017 2018 

1 PT. Adaro Energy Tbk ADRO 5.52% 5.63% 43.50% 16.46% 13.19% 

2 PT. AKR Corporindo Tbk AKRA 3.52% 5.36% 6.88% 7.13% 6.78% 

3 PT. Astra Internasional Tbk ASII 10.97% 8.48% 10.11% 11.24% 11.44% 

4 PT. Bumi Serpong Damai Tbk BSDE 71.73% 37.87% 31.24% 9.93% 5.67% 

5 PT. Gudang Garam Tbk GGRM 8.28% 9.17% 8.75% 9.31% 8.14% 

6 
PT. Indofood CBP Sukses 

Makmur Tbk 
ICBP 

8.43% 9.21% 10.54% 9.95% 12.13% 

7 
PT. Indofood Sukses Makmur 

Tbk 
INDF 

8.09% 5.79% 7.89% 7.33% 6.76% 

8 
PT. Indocement Tunggal 

Prakarsa Tbk 
INTP 

26.37% 24.48% 5.19% 12.89% 7.54% 

9 PT. Jasa Marga (Persero) Tbk JSMR 13.25% 13.40% 10.82% 25.97% 5.51% 

10 PT. Kalbe Farma Tbk KLBF 12.21% 11.50% 12.13% 12.16% 11.85% 

11 PT. Lippo Karawaci Tbk LPKR 26.90% 11.77% 11.89% 7.75% 13.85% 

12 
PT. Media Nusantara Citra 

Tbk 
MNCN 

28.25% 19.81% 22.03% 8.23% 21.57% 

13 
PT. Perusahaan Gas Negara 

Tbk 
PGAS 

21.93% 13.12% 10.51% 4.98% 9.42% 

14 PT. Bukit Asam Tbk PTBA 15.44% 14.83% 54.40% 6.35% 24.19% 

15 
PT. Semen Indonesia 

(Persero) Tbk 
SMGR 

20.65% 16.79% 17.35% 7.35% 10.06% 

16 
PT. Telekomunikasi Indonesia 

(Persero) Tbk 
TLKM 

23.91% 22.75% 25.08% 25.50% 20.63% 

17 PT. United Tractors Tbk UNTR 9.11% 5.66% 11.21% 11.89% 13.59% 

18 PT. Unilever Indonesia Tbk UNVR 16.63% 16.04% 15.96% 17.00% 21.79% 

19 
PT. Wijaya Karya (Persero) 

Tbk 
WIKA 

6.02% 5.16% 7.73% 5.18% 6.65% 
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LAMPIRAN 4 

Data Current Ratio (CR) 

 

Rumus: 

Current Ratio =   

NO. NAMA PERUSAHAAN KODE 
TAHUN 

2014 2015 2016 2017 2018 

1 PT. Adaro Energy Tbk ADRO 164.17% 240.39% 247.10% 255.94% 196.01% 

2 PT. AKR Corporindo Tbk AKRA 108.67% 149.56% 127.09% 162.38% 139.76% 

3 PT. Astra Internasional Tbk ASII 132.26% 137.93% 123.94% 122.86% 114.72% 

4 PT. Bumi Serpong Damai Tbk BSDE 218.11% 273.16% 293.58% 237.35% 336.19% 

5 PT. Gudang Garam Tbk GGRM 162.02% 177.04% 193.79% 193.55% 205.81% 

6 
PT. Indofood CBP Sukses 

Makmur Tbk 
ICBP 

218.32% 232.60% 240.68% 242.83% 195.17% 

7 
PT. Indofood Sukses Makmur 

Tbk 
INDF 

180.74% 170.53% 150.81% 150.27% 106.63% 

8 
PT. Indocement Tunggal 

Prakarsa Tbk 
INTP 

493.37% 488.66% 452.50% 370.31% 313.73% 

9 PT. Jasa Marga (Persero) Tbk JSMR 84.43% 48.16% 69.61% 75.95% 38.01% 

10 PT. Kalbe Farma Tbk KLBF 340.36% 369.78% 413.11% 450.94% 465.77% 

11 PT. Lippo Karawaci Tbk LPKR 523.33% 691.33% 545.47% 513.68% 453.16% 

12 PT. Media Nusantara Citra Tbk MNCN 971.69% 743.11% 158.10% 460.39% 340.66% 

13 
PT. Perusahaan Gas Negara 

Tbk 
PGAS 

170.62% 258.13% 260.58% 387.44% 154.16% 

14 PT. Bukit Asam Tbk PTBA 207.51% 154.35% 165.58% 246.34% 237.85% 

15 
PT. Semen Indonesia (Persero) 

Tbk 
SMGR 

220.90% 159.70% 127.25% 156.78% 195.15% 

16 
PT. Telekomunikasi Indonesia 

(Persero) Tbk 
TLKM 

106.22% 135.29% 119.97% 104.82% 93.53% 

17 PT. United Tractors Tbk UNTR 206.04% 214.77% 229.88% 180.44% 114.07% 

18 PT. Unilever Indonesia Tbk UNVR 71.49% 65.40% 60.56% 63.37% 74.77% 

19 
PT. Wijaya Karya (Persero) 

Tbk 
WIKA 

112.25% 118.52% 147.56% 134.40% 154.17% 
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LAMPIRAN 5 

Data Debt to Equity Ratio (DER) 

 

Rumus: 

Debt to Equity Ratio =   

NO. NAMA PERUSAHAAN KODE 
TAHUN 

2014 2015 2016 2017 2018 

1 PT. Adaro Energy Tbk ADRO 0.97 0.78 0.72 0.67 0.64 

2 PT. AKR Corporindo Tbk AKRA 1.48 1.09 0.96 0.86 1.01 

3 PT. Astra Internasional Tbk ASII 0.96 0.94 0.87 0.89 0.98 

4 PT. Bumi Serpong Damai Tbk BSDE 0.52 0.63 0.57 0.57 0.72 

5 PT. Gudang Garam Tbk GGRM 0.75 0.67 0.59 0.58 0.53 

6 
PT. Indofood CBP Sukses 

Makmur Tbk 
ICBP 

0.66 0.62 0.56 0.56 0.51 

7 
PT. Indofood Sukses Makmur 

Tbk 
INDF 

1.08 1.13 0.87 0.88 0.93 

8 
PT. Indocement Tunggal 

Prakarsa Tbk 
INTP 

0.17 0.16 0.15 0.18 0.20 

9 PT. Jasa Marga (Persero) Tbk JSMR 1.79 1.97 2.27 3.31 3.08 

10 PT. Kalbe Farma Tbk KLBF 0.27 0.25 0.22 0.2 0.19 

11 PT. Lippo Karawaci Tbk LPKR 1.14 1.18 1.07 0.9 0.96 

12 PT. Media Nusantara Citra Tbk MNCN 0.45 0.51 0.5 0.54 0.54 

13 
PT. Perusahaan Gas Negara 

Tbk 
PGAS 

1.1 1.15 1.16 0.97 1.48 

14 PT. Bukit Asam Tbk PTBA 0.71 0.82 0.76 0.59 0.49 

15 
PT. Semen Indonesia (Persero) 

Tbk 
SMGR 

0.37 0.39 0.45 0.61 0.56 

16 
PT. Telekomunikasi Indonesia 

(Persero) Tbk 
TLKM 

0.64 0.78 0.7 0.77 0.76 

17 PT. United Tractors Tbk UNTR 0.56 0.57 0.5 0.73 1.04 

18 PT. Unilever Indonesia Tbk UNVR 2.11 2.26 2.56 2.65 1.58 

19 
PT. Wijaya Karya (Persero) 

Tbk 
WIKA 

2.2 2.6 1.46 2.12 2.44 

 



113 

 

LAMPIRAN 6 

Data Inventory Turn Over (ITO) 

 

Rumus: 

Inventory Turn Over =   

NO. NAMA PERUSAHAAN KODE 
TAHUN 

2014 2015 2016 2017 2018 

1 PT. Adaro Energy Tbk ADRO 26.12 25.26 25.16 26.65 24.40 

2 PT. AKR Corporindo Tbk AKRA 15.04 18.36 14.50 16.97 18.10 

3 PT. Astra Internasional Tbk ASII 10.37 8.35 8.01 8.78 8.19 

4 PT. Bumi Serpong Damai Tbk BSDE 0.32 0.27 0.26 0.36 0.22 

5 PT. Gudang Garam Tbk GGRM 1.59 1.52 1.60 1.72 2.02 

6 
PT. Indofood CBP Sukses 

Makmur Tbk 
ICBP 

7.72 8.24 8.35 7.71 7.20 

7 
PT. Indofood Sukses Makmur 

Tbk 
INDF 

5.60 5.82 5.88 5.54 4.99 

8 
PT. Indocement Tunggal 

Prakarsa Tbk 
INTP 

6.95 6.21 5.47 5.31 6.00 

9 PT. Jasa Marga (Persero) Tbk JSMR 477.06 271.67 220.39 269.27 354.54 

10 PT. Kalbe Farma Tbk KLBF 2.89 3.05 3.11 3.00 3.19 

11 PT. Lippo Karawaci Tbk LPKR 0.41 0.26 0.00 0.24 0.23 

12 PT. Media Nusantara Citra Tbk MNCN 1.90 1.77 1.62 1.24 1.10 

13 
PT. Perusahaan Gas Negara 

Tbk 
PGAS 

48.61 38.70 37.66 34.45 36.76 

14 PT. Bukit Asam Tbk PTBA 9.36 8.47 8.27 9.71 9.32 

15 
PT. Semen Indonesia (Persero) 

Tbk 
SMGR 

5.64 6.25 6.41 6.25 5.91 

16 
PT. Telekomunikasi Indonesia 

(Persero) Tbk 
TLKM 

45.35 56.12 56.23 60.25 64.97 

17 PT. United Tractors Tbk UNTR 5.89 4.68 4.65 6.69 5.92 

18 PT. Unilever Indonesia Tbk UNVR 7.90 7.71 8.49 8.48 8.20 

19 
PT. Wijaya Karya (Persero) 

Tbk 
WIKA 

11.41 12.95 11.80 16.01 7.21 
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LAMPIRAN 7 

Data Price to Book Value (PBV) 

 

Rumus: 

Price to Book Value =   

NO. NAMA PERUSAHAAN KODE 
TAHUN 

2014 2015 2016 2017 2018 

1 PT. Adaro Energy Tbk ADRO 0.81 0.36 1.18 1.07 0.6 

2 PT. AKR Corporindo Tbk AKRA 2.84 3.89 3.06 2.82 1.8 

3 PT. Astra Internasional Tbk ASII 2.6 1.92 2.54 2.15 1.98 

4 PT. Bumi Serpong Damai Tbk‟ BSDE 1.89 1.57 1.44 1.12 0.81 

5 PT. Gudang Garam Tbk GGRM 3.66 2.78 3.27 4.04 3.75 

6 
PT. Indofood CBP Sukses Makmur 

Tbk 
ICBP 

5.26 4.79 5.61 5.11 5.56 

7 PT. Indofood Sukses Makmur Tbk INDF 1.45 1.05 1.55 1.43 1.35 

8 
PT. Indocement Tunggal Prakarsa 

Tbk 
INTP 

3.96 3.44 2.23 3.29 3.01 

9 PT. Jasa Marga (Persero) Tbk JSMR 4.2 2.87 2.26 2.53 1.65 

10 PT. Kalbe Farma Tbk KLBF 9.3 5.66 6.01 5.97 4.89 

11 PT. Lippo Karawaci Tbk LPKR 1.44 1.26 0.76 0.43 0.22 

12 PT. Media Nusantara Citra Tbk MNCN 4.14 2.77 2.57 1.9 0.94 

13 PT. Perusahaan Gas Negara Tbk PGAS 4.24 1.6 1.62 0.98 1.04 

14 PT. Bukit Asam Tbk PTBA 3.53 1.12 3 2.05 3.32 

15 PT. Semen Indonesia (Persero) Tbk SMGR 4.09 2.46 1.91 1.93 2.15 

16 
PT. Telekomunikasi Indonesia 

(Persero) Tbk 
TLKM 

3.57 3.35 4.23 3.99 3.5 

17 PT. United Tractors Tbk UNTR 1.68 1.61 1.97 2.78 1.87 

18 PT. Unilever Indonesia Tbk UNVR 45.03 58.48 46.67 82.44 38.62 

19 PT. Wijaya Karya (Persero) Tbk WIKA 4.79 2.99 3.71 0.95 0.96 
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LAMPIRAN 8 

Data Risiko Sistematis (Beta) 

 

Rumus: 

Rit = αi + βi RMt + eit 

NO. NAMA PERUSAHAAN KODE 
TAHUN 

2014 2015 2016 2017 2018 

1 PT. Adaro Energy Tbk ADRO 1.03 0.84 2.47 1.23 1.68 

2 PT. AKR Corporindo Tbk AKRA 1.35 0.46 0.63 0.28 1.74 

3 PT. Astra Internasional Tbk ASII 1.64 1.91 1.87 1.27 1.12 

4 PT. Bumi Serpong Damai Tbk BSDE 1.79 2.02 2.58 0.46 1.64 

5 PT. Gudang Garam Tbk GGRM 1.22 0.47 0.16 1.27 1.41 

6 
PT. Indofood CBP Sukses Makmur 

Tbk 
ICBP 

0.00 1.09 -0.51 0.93 0.67 

7 PT. Indofood Sukses Makmur Tbk INDF 1.34 1.04 1.57 1.07 1.26 

8 
PT. Indocement Tunggal Prakarsa 

Tbk 
INTP 

0.90 1.40 1.03 3.43 2.67 

9 PT. Jasa Marga (Persero) Tbk JSMR 1.50 1.48 0.24 -0.05 1.12 

10 PT. Kalbe Farma Tbk KLBF 0.55 0.93 1.95 0.83 1.23 

11 PT. Lippo Karawaci Tbk LPKR 1.64 0.94 2.19 -1.22 1.58 

12 PT. Media Nusantara Citra Tbk MNCN 0.81 1.87 3.31 2.09 2.04 

13 PT. Perusahaan Gas Negara Tbk PGAS 0.96 1.88 1.33 0.80 3.02 

14 PT. Bukit Asam Tbk PTBA 0.40 1.34 2.80 -7.77 1.70 

15 PT. Semen Indonesia (Persero) Tbk SMGR 1.32 1.22 1.32 1.22 3.45 

16 
PT. Telekomunikasi Indonesia 

(Persero) Tbk 
TLKM 

0.64 0.87 1.05 0.78 -0.62 

17 PT. United Tractors Tbk UNTR 1.13 0.80 0.96 0.71 0.54 

18 PT. Unilever Indonesia Tbk UNVR 0.81 0.25 1.32 1.44 0.52 

19 PT. Wijaya Karya (Persero) Tbk WIKA 2.77 1.24 1.85 -1.05 5.53 

 

 

 

 



116 

 

LAMPIRAN 9 

Uji Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

RETURN 95 -6.46 12.18 -.0615 3.20921 

NPM 95 3.52 71.73 14.3642 10.55434 

CR 95 38.01 971.69 232.4993 161.11471 

DER 95 .15 3.31 .9536 .67439 

ITO 95 .00 477.06 28.0079 73.31550 

PBV 95 .22 82.44 5.4004 12.21249 

RISIKO 95 -7.77 5.53 1.1788 1.33092 

Valid N (listwise) 95     
 

Sumber: Hasil olah data menggunakan SPSS, 2019 
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LAMPIRAN 10 

Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 95 

Normal Parameters
a,b

 
Mean 0E-7 

Std. Deviation 2.38850736 

Most Extreme Differences 

Absolute .060 

Positive .060 

Negative -.044 

Kolmogorov-Smirnov Z .582 

Asymp. Sig. (2-tailed) .888 

a. Test distribution is Normal. 

b. Calculated from data. 
 

Sumber: Hasil olah data menggunakan SPSS, 2019 
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LAMPIRAN 11 

Uji Multikolineritas 

Coefficients
a
 

Model Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta   Tolerance VIF 

1 

(Constant) -1.450 .971  -1.493 .139   
NPM .108 .029 .357 3.731 .000 .907 1.103 

CR -.002 .002 -.100 -.968 .336 .778 1.285 

DER -.311 .636 -.065 -.489 .626 .464 2.153 

ITO .016 .005 .361 3.139 .002 .625 1.599 

PBV .026 .029 .100 .909 .366 .682 1.467 

RISIKO .004 .226 .002 .016 .987 .945 1.058 

a. Dependent Variable: RETURN 
 

 

Sumber: Hasil olah data menggunakan SPSS, 2019 
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LAMPIRAN 12 

Uji Heteroskedastisitas 

 

 

 

 

 

 

 

 

 

 

 

 
 

Sumber: Hasil olah data menggunakan SPSS, 2019 
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 LAMPIRAN 13 

Uji Autokorelasi 

Model Summary
b
 

Model R R Square Adjusted R 
Square 

Std. Error of the 
Estimate 

Durbin-Watson 

1 .520
a
 .270 .220 2.83345 1.876 

a. Predictors: (Constant), RISIKO, DER, NPM, PBV, CR, ITO 
b. Dependent Variable: RETURN 

 

Sumber: Hasil olah data menggunakan SPSS, 2019 
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Tabel Durbin-Watson Statistic : 5 percent significant points of dL and dU

N dL dU dL dU dL dU dL dU dL dU dL dU dL dU dL dU dL dU dL dU

50 1.503 1.585 1.462 1.628 1.421 1.674 1.378 1.721 1.335 1.771 1.291 1.822 1.246 1.875 1.201 1.930 1.156 1.986 1.110 2.044

55 1.528 1.601 1.490 1.641 1.452 1.681 1.414 1.724 1.374 1.768 1.334 1.814 1.294 1.861 1.253 1.909 1.212 1.959 1.170 2.010

60 1.549 1.616 1.514 1.652 1.480 1.689 1.444 1.727 1.408 1.767 1.372 1.808 1.335 1.850 1.298 1.894 1.260 1.939 1.222 1.984

65 1.567 1.629 1.536 1.662 1.503 1.696 1.471 1.731 1.438 1.767 1.404 1.805 1.370 1.843 1.336 1.882 1.301 1.923 1.266 1.964

70 1.583 1.641 1.554 1.672 1.525 1.703 1.494 1.735 1.464 1.768 1.433 1.802 1.401 1.837 1.369 1.873 1.337 1.910 1.305 1.948

75 1.598 1.652 1.571 1.680 1.543 1.709 1.515 1.739 1.487 1.770 1.458 1.801 1.428 1.834 1.399 1.867 1.369 1.901 1.339 1.935

80 1.611 1.662 1.586 1.688 1.560 1.715 1.534 1.743 1.507 1.772 1.480 1.801 1.453 1.831 1.425 1.861 1.397 1.893 1.369 1.925

85 1.624 1.671 1.600 1.696 1.575 1.721 1.550 1.747 1.525 1.774 1.500 1.801 1.474 1.829 1.448 1.857 1.422 1.886 1.396 1.916

90 1.635 1.679 1.612 1.703 1.589 1.726 1.566 1.751 1.542 1.776 1.518 1.801 1.494 1.827 1.469 1.854 1.445 1.881 1.420 1.909

95 1.645 1.687 1.623 1.709 1.602 1.732 1.579 1.755 1.557 1.778 1.535 1.802 1.512 1.827 1.489 1.852 1.465 1.877 1.442 1.903

100 1.654 1.694 1.634 1.715 1.613 1.736 1.592 1.758 1.571 1.780 1.550 1.803 1.528 1.826 1.506 1.850 1.484 1.874 1.462 1.898

150 1.720 1.746 1.706 1.760 1.693 1.774 1.679 1.788 1.665 1.802 1.651 1.817 1.637 1.832 1.622 1.847 1.608 1.868 1.574 1.877

200 1.758 1.778 1.748 1.789 1.738 1.799 1.728 1.810 1.718 1.820 1.707 1.831 1.697 1.841 1.686 1.832 1.675 1.863 1.665 1.874

K=1 K=2 K=3 K=4 K=9 K=10K=5 K=6 K=7 K=8

LAMPIRAN 14 

Durbin-Watson Statistik 
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LAMPIRAN 15 

Uji Analisis Regresi Linier Berganda 

Coefficients
a
 

Model Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta   Tolerance VIF 

1 

(Constant) -1.450 .971  -1.493 .139   
NPM .108 .029 .357 3.731 .000 .907 1.103 

CR -.002 .002 -.100 -.968 .336 .778 1.285 

DER -.311 .636 -.065 -.489 .626 .464 2.153 

ITO .016 .005 .361 3.139 .002 .625 1.599 

PBV .026 .029 .100 .909 .366 .682 1.467 

RISIKO .004 .226 .002 .016 .987 .945 1.058 

a. Dependent Variable: RETURN 
 

Sumber: Hasil olah data menggunakan SPSS, 2019 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



123 

 

LAMPIRAN 16 

Uji Koefisien Determinasi (R
2
) 

Model Summary
b
 

Model R R Square Adjusted R 
Square 

Std. Error of the 
Estimate 

Durbin-Watson 

1 .520
a
 .270 .220 2.83345 1.876 

a. Predictors: (Constant), RISIKO, DER, NPM, PBV, CR, ITO 
b. Dependent Variable: RETURN 

 

Sumber: Hasil olah data menggunakan SPSS, 2019 
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LAMPIRAN 17 

Uji Simultan (Uji F) 

ANOVA
a
 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 261.605 6 43.601 5.431 .000
b
 

Residual 706.503 88 8.028   

Total 968.108 94    
a. Dependent Variable: RETURN 
b. Predictors: (Constant), RISIKO, DER, NPM, PBV, CR, ITO 

 

Sumber: Hasil olah data menggunakan SPSS, 2019 

 

 

 

 

 


