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LAMPIRAN 

Lampiran 1 Daftar Data Perusahaan LQ-45 

 
Nama Perusahaan LQ-45 

1 Adaro Energy Tbk. 

2 AKR Corporindo Tbk. 

3 Aneka Tambang Tbk. 

4 Astra International Tbk. 

5 Bank Central Asia Tbk. 

6 Bank Negara Indonesia (Persero) Tbk. 

7 Bank Rakyat Indonesia (Persero) Tbk. 

8 Bank Tabungan Negara (Persero) Tbk. 

9 Bank Mandiri (Persero) Tbk. 

10 Barito Pacific Tbk. 

11 Bumi Serpong Damai Tbk. 

12 Bank Tabungan Pensiunan Nasional Syariah Tbk. 

13 Charoen Pokphand Indonesia Tbk. 

14 Ciputra Development Tbk. 

15 Erajaya Swasembada Tbk. 

16 XL Axiata Tbk. 

17 Gudang Garam Tbk. 

18 H.M. Sampoerna Tbk. 

19 Indofood CBP Sukses Makmur Tbk. 

20 Vale Indonesia Tbk. 

21 Indofood Sukses Makmur Tbk. 

22 Indika Energy Tbk. 

23 Indah Kiat Pulp & Paper Tbk 

24 Indocement Tunggal Prakarsa Tbk. 

25 Indo Tambangraya Megah Tbk. 

26 Japfa Comfeed Indonesia Tbk. 

27 Jasa Marga (Persero) Tbk. 

28 Kalbe Farma Tbk. 

29 Matahari Department Store Tbk. 

30 Medco Energi Internasional Tbk. 

31 Media Nusantara Citra Tbk. 

32 Perusahaan Gas Negara Tbk. 

33 Bukit Asam Tbk. 

34 PP (Persero) Tbk. 

35 Pakuwon Jati Tbk. 

36 Surya Citra Media Tbk. 

37 Semen Indonesia (Persero) Tbk. 

38 Sri Rejeki Isman Tbk. 
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39 Pabrik Kertas Tjiwi Kimia Tbk. 

40 Telekomunikasi Indonesia (Persero) Tbk. 

41 Chandra Asri Petrochemical Tbk. 

42 United Tractors Tbk. 

43 Unilever Indonesia Tbk. 

44 Wijaya Karya (Persero) Tbk. 

45 Waskita Karya (Persero) Tbk. 
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Lampiran 2 Sampel Perusahaan LQ-45 

Berikut 87 sampel data perusahaan dengan 29 perusahaan LQ-45 yang telah dieliminasi dan 

terpilih dalam perhitungan SPSS 20. 

    
X % % X Rp   

Nama 

Perusahaan 

LQ-45 

Kode 

Perusahaan 
PBV ROE CR DER EPS 

2
0

1
6
 

1 Adaro Energy 

Tbk. 

ADRO 1,18 9 247,1 0,72 140,56 

2 AKR 

Corporindo 

Tbk. 

AKRA 3,06 12,97 127,09 0,96 253,22 

3 Aneka 

Tambang Tbk. 

ANTM 1,17 0,35 244,24 0,63 2,7 

4 Astra 

International 

Tbk. 

ASII 2,54 13,08 123,94 0,87 374,37 

5 Barito Pacific 

Tbk. 

BRPT 0,57 19,32 133,83 0,77 253,52 

6 Charoen 

Pokphand 

Indonesia Tbk. 

CPIN 3,47 15,72 217,28 0,71 13,54 

7 Erajaya 

Swasembada 

Tbk. 

ERAA 0,52 7,68 131,33 1,18 90,95 

8 Gudang Garam 

Tbk. 

GGRM 3,27 16,87 193,79 0,59 3470,2

6 

9 H.M. 

Sampoerna 

Tbk. 

HMSP 14,51 37,34 523,41 0,24 109,72 

10 Indofood CBP 

Sukses 

Makmur Tbk. 

ICBP 5,61 19,63 240,68 0,56 617,45 

11 Indofood 

Sukses 

Makmur Tbk. 

INDF 1,55 11,99 150,81 0,87 472,02 

12 Indah Kiat 

Pulp & Paper 

Tbk 

INKP 0,15 7,19 159,83 1,44 497,82 

13 Indocement 

Tunggal 

Prakarsa Tbk. 

INTP 2,23 14,81 452,5 0,15 1051,3

7 
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14 Indo 

Tambangraya 

Megah Tbk. 

ITMG 1,67 14,4 225,68 0,33 1554,2

7 

15 Japfa Comfeed 

Indonesia Tbk. 

JPFA 2,21 23,17 212,98 1,05 151,17 

16 Jasa Marga 

(Persero) Tbk. 

JSMR 2,26 11,04 69,61 2,27 260,4 

17 Kalbe Farma 

Tbk. 

KLBF 6,01 18,86 413,11 0,22 49,06 

18 Matahari 

Department 

Store Tbk. 

LPPF 30,03 108,86 114,9 1,62 692,17 

19 Media 

Nusantara 

Citra Tbk. 

MNCN 2,57 15,63 158,1 0,5 95,87 

20 Perusahaan 

Gas Negara 

Tbk. 

PGAS 1,62 9,73 260,58 4,52 168,67 

21 Bukit Asam 

Tbk. 

PTBA 3 19,18 165,58 0,76 870,69 

22 Surya Citra 

Media Tbk. 

SCMA 9,8 40,78 298,06 0,3 102,65 

23 Semen 

Indonesia 

(Persero) Tbk. 

SMGR 1,91 14,83 127,25 0,45 762,3 

24 Sri Rejeki 

Isman Tbk. 

SRIL 1,07 17,93 306,22 1,86 42,9 

25 Pabrik Kertas 

Tjiwi Kimia 

Tbk. 

TKIM 0,16 0,82 139,45 1,66 2,86 

26 Telekomunikas

i Indonesia 

(Persero) Tbk. 

TLKM 4,23 27,64 119,97 0,7 171,93 

27 Chandra Asri 

Petrochemical 

Tbk. 

TPIA 4935,4

5 

26,29 152,56 0,87 152,56 

28 United 

Tractors Tbk. 

UNTR 1,97 11,98 229,88 0,5 1341,0

3 

29 Unilever 

Indonesia Tbk. 

UNVR 46,67 135,85 60,56 2,56 837,57 

2
0

1
7
 

30 Adaro Energy 

Tbk. 

ADRO 1,07 13,11 255,94 0,67 204,71 

31 AKR 

Corporindo 

Tbk. 

AKRA 2,82 14,45 162,38 0,86 299,94 

32 Aneka 

Tambang Tbk. 

ANTM 0,81 0,74 162,13 0,62 5,68 
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33 Astra 

International 

Tbk. 

ASII 2,15 14,82 122,86 0,89 466,39 

34 Barito Pacific 

Tbk. 

BRPT 1,15 13,88 172,26 0,81 76,42 

35 Charoen 

Pokphand 

Indonesia Tbk. 

CPIN 3,24 15,9 231,66 0,56 152,32 

36 Erajaya 

Swasembada 

Tbk. 

ERAA 0,6 9,37 132,4 1,39 117,05 

37 Gudang Garam 

Tbk. 

GGRM 4,04 18,38 193,55 0,58 4030,6

6 

38 H.M. 

Sampoerna 

Tbk. 

HMSP 16,13 37,14 527,23 0,26 108,93 

39 Indofood CBP 

Sukses 

Makmur Tbk. 

ICBP 5,11 17,43 242,83 0,56 325,55 

40 Indofood 

Sukses 

Makmur Tbk. 

INDF 1,43 11 150,27 0,88 474,75 

41 Indah Kiat 

Pulp & Paper 

Tbk 

INKP 0,71 12,84 209,28 1,37 1023,2

4 

42 Indocement 

Tunggal 

Prakarsa Tbk. 

INTP 3,29 7,57 370,31 0,18 505,22 

43 Indo 

Tambangraya 

Megah Tbk. 

ITMG 1,8 26,37 243,35 0,42 3028,8

1 

44 Japfa Comfeed 

Indonesia Tbk. 

JPFA 1,51 11,31 234,59 1,15 87,41 

45 Jasa Marga 

(Persero) Tbk. 

JSMR 2,53 11,4 75,95 3,31 303,15 

46 Kalbe Farma 

Tbk. 

KLBF 5,97 17,66 450,94 0,2 51,28 

47 Matahari 

Department 

Store Tbk. 

LPPF 12,53 81,92 113,9 1,33 653,57 

48 Media 

Nusantara 

Citra Tbk. 

MNCN 1,9 15,99 460,39 0,54 101,8 

49 Perusahaan 

Gas Negara 

Tbk. 

PGAS 0,98 4,64 387,44 2,35 80 

50 Bukit Asam 

Tbk. 

PTBA 2,05 32,95 246,34 0,59 1942,7

9 
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51 Surya Citra 

Media Tbk. 

SCMA 7,76 29,91 364,39 0,22 91,06 

52 Semen 

Indonesia 

(Persero) Tbk. 

SMGR 1,93 6,71 156,78 0,61 339,54 

53 Sri Rejeki 

Isman Tbk. 

SRIL 1,3 18,22 368,2 1,7 58,71 

54 Pabrik Kertas 

Tjiwi Kimia 

Tbk. 

TKIM 0,68 2,74 143,81 1,59 118,85 

55 Telekomunikas

i Indonesia 

(Persero) Tbk. 

TLKM 3,99 29,16 104,82 0,77 219,69 

56 Chandra Asri 

Petrochemical 

Tbk. 

TPIA 4,75 20,05 243,37 0,79 243,37 

57 United 

Tractors Tbk. 

UNTR 2,78 16,14 180,44 0,73 1984,6

4 

58 Unilever 

Indonesia Tbk. 

UNVR 82,44 135,4 63,37 2,65 918,03 

2
0

1
8
 

59 Adaro Energy 

Tbk. 

ADRO 0,6 11,1 196,01 0,64 189,91 

60 AKR 

Corporindo 

Tbk. 

AKRA 1,8 16,08 139,76 1,01 409,7 

61 Aneka 

Tambang Tbk. 

ANTM 0,96 4,43 154,19 0,69 36,39 

62 Astra 

International 

Tbk. 

ASII 1,98 15,7 114,72 0,98 535,35 

63 Barito Pacific 

Tbk. 

BRPT 1,05 8,96 174,85 1,61 59,03 

64 Charoen 

Pokphand 

Indonesia Tbk. 

CPIN 6,5 23,47 297,87 0,43 277,74 

65 Erajaya 

Swasembada 

Tbk. 

ERAA 1,55 18,43 129,88 1,63 266,49 

66 Gudang Garam 

Tbk. 

GGRM 3,75 17,27 205,81 0,53 4049,6

2 

67 H.M. 

Sampoerna 

Tbk. 

HMSP 13,74 38,29 430,2 0,32 116,39 

68 Indofood CBP 

Sukses 

Makmur Tbk. 

ICBP 5,56 20,52 195,17 0,51 392,37 

69 Indofood 

Sukses 

Makmur Tbk. 

INDF 1,35 5,14 106,63 0,93 474,48 
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70 Indah Kiat 

Pulp & Paper 

Tbk 

INKP 1,15 15,6 240,6 1,32 1563,2

6 

71 Indocement 

Tunggal 

Prakarsa Tbk. 

INTP 3,01 4,12 313,73 0,16 311,29 

72 Indo 

Tambangraya 

Megah Tbk. 

ITMG 1,53 26,68 196,58 0,49 3371,2

8 

73 Japfa Comfeed 

Indonesia Tbk. 

JPFA 2,61 22,06 179,82 1,26 184,88 

74 Jasa Marga 

(Persero) Tbk. 

JSMR 1,65 10,08 38,01 3,08 303,48 

75 Kalbe Farma 

Tbk. 

KLBF 4,89 16,33 465,77 0,19 52,42 

76 Matahari 

Department 

Store Tbk. 

LPPF 6,57 60,43 110,02 1,77 376,07 

77 Media 

Nusantara 

Citra Tbk. 

MNCN 1,72 15,09 340,66 0,54 107,27 

78 Perusahaan 

Gas Negara 

Tbk. 

PGAS 1,04 11,39 154,16 4,59 182,96 

79 Bukit Asam 

Tbk. 

PTBA 3,32 31,48 237,85 0,49 436,08 

80 Surya Citra 

Media Tbk. 

SCMA 5,38 28,91 426,14 0,2 101,55 

81 Semen 

Indonesia 

(Persero) Tbk. 

SMGR 2,15 9,43 195,15 0,56 591 

82 Sri Rejeki 

Isman Tbk. 

SRIL 0,98 16,38 308,47 1,64 66,13 

83 Pabrik Kertas 

Tjiwi Kimia 

Tbk. 

TKIM 1,87 19,89 169653,

9 

0 1147,7

2 

84 Telekomunikas

i Indonesia 

(Persero) Tbk. 

TLKM 3,5 23 93,53 0,76 182,03 

85 Chandra Asri 

Petrochemical 

Tbk. 

TPIA 3,95 10,3 205,18 0,79 205,18 

86 United 

Tractors Tbk. 

UNTR 1,87 20,15 114,07 1,04 2982,6

3 

87 Unilever 

Indonesia Tbk. 

UNVR 38,62 120,21 74,77 1,58 1193,9 
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Lampiran 3 SPSS Pooling Data Perusahaan LQ-45 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) -1,265 204,982  -,006 ,995 

ROE (X1) 29,950 487,624 ,015 ,061 ,951 

CR (X2) -,001 ,346 ,000 -,004 ,997 

DER (X3) -,595 116,242 -,001 -,005 ,996 

EPS (X4) -,001 ,105 -,001 -,005 ,996 

D1 551,505 390,602 ,495 1,412 ,162 

D2 -6,907 433,377 -,006 -,016 ,987 

D1X1 92,998 619,608 ,035 ,150 ,881 

D1X2 -106,366 103,703 -,234 -1,026 ,308 

D1X3 -100,570 173,659 -,135 -,579 ,564 

D1X4 -,157 ,187 -,139 -,839 ,404 

D2X1 20,468 649,521 ,007 ,032 ,975 

D2X2 ,527 99,973 ,001 ,005 ,996 

D2X3 2,987 203,646 ,004 ,015 ,988 

D2X4 ,000 ,158 ,000 -,002 ,998 

a. Dependent Variable: PBV (Y) 
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Lampiran 4 SPSS Normalitas 

Uji Normalitas (Outlier Perusahaan Tahap Pertama) 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 87 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 527,20216100 

Most Extreme Differences 

Absolute ,441 

Positive ,441 

Negative -,422 

Kolmogorov-Smirnov Z 4,112 

Asymp. Sig. (2-tailed) ,000 

a. Test distribution is Normal. 

b. Calculated from data. 

 

 

Extreme Values 

 Case Number Value 

Unstandardized Residual 

Highest 

1 27 4849,56944 

2 66 63,17959 

3 37 62,70944 

4 8 42,97682 

5 86 29,58516 

Lowest 

1 22 -103,53700 

2 18 -100,80552 

3 47 -99,50557 

4 80 -98,47543 

5 51 -97,06633 
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Uji Normalitas (Outlier Perusahaan Tahap Kedua) 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 81 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 5,05769671 

Most Extreme Differences 

Absolute ,197 

Positive ,197 

Negative -,162 

Kolmogorov-Smirnov Z 1,775 

Asymp. Sig. (2-tailed) ,004 

a. Test distribution is Normal. 

b. Calculated from data. 

 

 

Extreme Values 

 Case Number Value 

Unstandardized Residual 

Highest 

1 54 32,96061 

2 36 5,03574 

3 67 4,90202 

4 3 4,17171 

5 40 3,96494 

Lowest 

1 45 -15,93697 

2 72 -13,87527 

3 18 -8,96511 

4 48 -6,31026 

5 75 -5,43562 
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Uji Normalitas (Outlier Perusahaan Tahap Ketiga) 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 78 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 2,25673138 

Most Extreme Differences 

Absolute ,086 

Positive ,086 

Negative -,075 

Kolmogorov-Smirnov Z ,763 

Asymp. Sig. (2-tailed) ,606 

a. Test distribution is Normal. 

b. Calculated from data. 
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Lampiran 5 SPSS Statistik Deskriptif 

 

  
Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

PBV (Y) 78 ,15 30,03 3,3044 4,32387 

ROE (X1) 78 ,004 1,089 ,18248 ,159186 

CR (X2) 78 ,38 1696,54 23,8944 191,85244 

DER (X3) 78 ,000 4,590 1,00282 ,852800 

EPS (X4) 78 2,70 4049,62 627,4088 940,74255 

Valid N (listwise) 78     
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Lampiran 6 SPSS Keberartian Model (Uji F) 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 1047,434 4 261,858 48,746 ,000b 

Residual 392,148 73 5,372   

Total 1439,582 77    

a. Dependent Variable: PBV (Y) 

b. Predictors: (Constant), EPS (X4), CR (X2), ROE (X1), DER (X3) 
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Lampiran 7 SPSS Regresi Parsial (t) dan Multikolinearitas 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

T Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) ,202 ,561  ,360 ,720   

ROE (X1) 22,942 1,669 ,845 13,745 ,000 ,988 1,012 

CR (X2) -,001 ,001 -,056 -,900 ,371 ,980 1,020 

DER (X3) -,652 ,318 -,129 -2,046 ,044 ,946 1,057 

EPS (X4) -,001 ,000 -,139 -2,218 ,030 ,951 1,051 

a. Dependent Variable: PBV (Y) 
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Lampiran 8 SPSS Determinasi (R²) dan Autokorelasi 

 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 ,853a ,728 ,713 2,31774 1,833 

a. Predictors: (Constant), EPS (X4), CR (X2), ROE (X1), DER (X3) 

b. Dependent Variable: PBV (Y) 
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Lampiran 9 SPSS Heteroskedastisitas 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) ,341 ,248  1,376 ,173   

ROE (X1) 7,289 ,739 ,754 9,866 ,000 ,988 1,012 

CR (X2) -,001 ,001 -,123 -1,604 ,113 ,980 1,020 

DER (X3) ,022 ,141 ,012 ,156 ,877 ,946 1,057 

EPS (X4) -4,678E-005 ,000 -,029 -,367 ,715 ,951 1,051 

a. Dependent Variable: ABSRes 

 

 

 

 

 

 

 




