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                                                           LAMPIRAN 1 

Kode dan Nama Perusahaan yang tergabung dalam LQ45 

No. Kode Saham Nama Perusahaan 

1 ADRO Adaro Energy Tbk. 

2 AKRA AKR Corporindo Tbk. 

3 ASII Astra International Tbk. 

4 BBCA Bank Ccentral Asia Tbk. 

5 BBNI Bank Negara Indonesia Tbk. 

6 BBRI Bank Rakyat Indonesia Tbk. 

7 BBTN Bank Tabungan Negara Tbk. 

8 BMRI Bank Mandiri Tbk. 

9 BSDE Bumi Serpong Damai Tbk. 

10 GGRM Gudang Garam Tbk. 

11 ICBP Indofood CBP Sukses Makmur Tbk. 

12 INCO Vale Indonesia Tbk. 

13 INDF Indofood Sukses Makmur Tbk. 

14 INTP Indocement Tunggal Prakarsa Tbk. 

15 JSMR Jasa Marga Tbk. 

16 KLBF Kalbe Farma Tbk. 

17 MNCN Media Nusantara Citra Tbk. 

18 PGAS Perusahaan Gas Negara Tbk. 

19 PTBA Bukit Asam Tbk. 

20 PTPP Pembangunan Perumahan Tbk. 

21 SCMA Surya Citra Media Tbk. 

22 SMGR Semen Indonesia Tbk. 

23 TLKM Telkom Indonesia Tbk. 

24 UNTR United Tractors Tbk. 

25 UNVR Unilever Indonesia Tbk. 

26 WIKA Wijaya Karya Tbk. 

Sumber : https://www.idx.co.id/ 

LAMPIRAN 2 

Data Penelitian  

Periode Inflasi Suku Bunga Kurs 

Jan-15 6.96 7.75 12625 

Feb-15 6.29 7.50 12863 

Mar-15 6.38 7.50 13084 

Apr-15 6.79 7.50 12937 

May-15 7.15 7.50 13211 

 

https://www.idx.co.id/
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Jun-15 7.26 7.50 13332 

Jul-15 7.26 7.50 13481 

Aug-15 7.18 7.50 14027 

Sep-15 6.83 7.50 14657 

Oct-15 6.25 7.50 13639 

Nov-15 4.89 7.50 13840 

Dec-15 3.35 7.50 13795 

Jan-16 4.14 7.25 13846 

Feb-16 4.42 7.00 13395 

Mar-16 4.45 6.75 13276 

Apr-16 3.6 6.75 13204 

May-16 3.33 6.75 13615 

Jun-16 3.45 6.50 13180 

Jul-16 3.21 6.50 13094 

Aug-16 2.79 5.25 13300 

Sep-16 3.07 5.00 12998 

Oct-16 3.31 4.75 13051 

Nov-16 3.58 4.75 13563 

Dec-16 3.02 4.75 13436 

Jan-17 3.49 4.75 13343 

Feb-17 3.83 4.75 13347 

Mar-17 3.61 4.75 13321 

Apr-17 4.17 4.75 13327 

May-17 4.33 4.75 13321 

Jun-17 4.37 4.75 13319 

Jul-17 3.88 4.75 13323 

Aug-17 3.82 4.50 13351 

Sep-17 3.72 4.25 13492 

Oct-17 3.58 4.25 13572 

Nov-17 3.3 4.25 13514 

Dec-17 3.61 4.25 13548 

Jan-18 3.25 4.25 13413 

Feb-18 3.18 4.25 13707 

Mar-18 3.4 4.25 13756 

Apr-18 3.41 4.25 13877 

May-18 3.23 4.75 13951 

Jun-18 3.12 5.25 14404 

Jul-18 3.18 5.25 14413 

Aug-18 3.2 5.50 14711 
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Sep-18 2.88 5.75 14929 

Oct-18 3.16 5.75 15227 

Nov-18 3.23 6.00 14339 

Dec-18 3.13 6.00 14481 

Jan-19 2.82 6.00 14072 

Feb-19 2.57 6.00 14062 

Mar-19 2.48 6.00 14244 

Apr-19 2.83 6.00 14215 

May-19 3.32 6.00 14385 

Jun-19 3.28 6.00 14141 

Jul-19 3.32 5.75 14026 

Aug-19 3.49 5.50 14237 

Sep-19 3.39 5.25 14174 

Oct-19 3.13 5.00 14007.5 

Nov-19 3 5.00 14101.5 

Dec-19 2.72 5.00 13900.5 

Jan-20 2.68 5.00 13661.5 

Feb-20 2.98 4.75 14233.5 

Mar-20 2.96 4.50 16366.5 

Apr-20 2.67 4.50 15156.5 

May-20 2.19 4.50 14732.5 

Jun-20 1.96 4.25 14301.5 

Jul-20 1.54 4.00 14652.5 

Aug-20 1.32 4.00 14553.5 

Sep-20 1.42 4.00 14917.5 

Oct-20 1.44 4.00 14689.5 

Nov-20 1.59 3.75 14127.5 

Dec-20 1.68 3.75 14104.5 

 

Lampiran 3 

Data Return Perusahaan 

ADRO AKRA ASII BBCA BBNI BBRI BBTN BMRI BSDE 

-3.8% 14.0% 5.7% 1.9% 2.5% 0.2% -11.9% 2.1% 11.9% 

-4.0% 3.7% 0.0% 5.4% 10.0% 10.3% 7.5% 9.1% 9.9% 

-1.0% 5.2% 9.2% 5.1% 5.1% 3.1% 17.3% 4.0% -3.8% 

-7.9% 1.5% -20.1% -9.1% -11.1% -12.4% -11.2% -13.8% -12.6% 

-1.7% 5.3% 6.6% 4.8% 7.0% 1.3% 8.1% 0.2% 2.1% 

-11.6% 8.2% -3.1% -4.4% -22.9% -12.1% -1.2% -6.7% -12.3% 

-22.4% -3.0% -6.0% -3.0% -10.2% -3.4% -1.7% -5.2% 7.2% 
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0.8% 5.7% -10.9% -1.5% 4.0% 6.3% -9.0% -4.5% -10.3% 

-10.1% -3.7% -11.8% -4.8% -16.5% -18.6% -6.6% -12.9% -12.5% 

11.2% 0.9% 12.9% 5.1% 15.0% 21.7% 19.1% 9.8% 15.3% 

-7.6% 3.4% 0.4% -4.1% 0.3% 2.4% 7.2% -2.3% 4.0% 

-6.4% 17.6% 1.3% 7.5% 4.6% 6.0% 2.0% 8.8% 6.8% 

1.9% 2.4% 7.5% -1.5% -1.6% -1.8% 5.4% 3.8% -3.9% 

15.2% 11.2% 5.4% 2.9% 3.4% -1.3% 21.6% -0.5% -2.6% 

6.6% -15.0% 6.6% -1.3% 2.5% 3.2% 5.1% 7.9% 8.9% 

13.2% -6.5% -7.2% -1.9% -11.8% -9.4% 0.9% -6.3% 0.8% 

-2.7% -1.5% -1.9% -0.4% 4.7% 0.0% -3.1% -6.5% -1.1% 

19.7% 0.0% 12.1% 2.5% 8.3% 4.3% 0.6% 5.5% 15.3% 

22.4% 5.5% 4.4% 8.4% 2.9% 6.7% 15.2% 6.0% -0.9% 

10.6% -1.1% 5.5% 4.2% 9.8% 1.1% 1.8% 11.1% 2.9% 

4.8% -3.4% 1.2% 4.3% -5.5% 4.7% -4.5% -0.2% 2.3% 

31.5% 10.1% -0.3% -1.1% 0.5% 0.0% -0.5% 2.5% -1.4% 

-3.5% -6.0% -8.2% -7.9% -7.2% -10.7% -13.6% -8.5% -21.7% 

10.8% -10.1% 9.6% 8.4% 6.8% 7.1% 5.5% 10.2% 3.2% 

0.0% 11.3% -3.9% -1.3% 3.2% 0.4% 9.5% -5.8% 4.3% 

0.0% -4.9% 3.1% 1.0% 9.6% 1.9% 12.3% 3.7% 0.0% 

3.2% -1.6% 5.2% 7.1% 3.6% 8.6% 6.1% 3.5% 3.0% 

1.4% 8.4% 3.8% 7.3% -1.5% -0.6% 1.3% 0.0% -5.0% 

-14.4% -2.2% -2.2% -3.4% 2.7% 12.2% 8.7% 7.7% 1.1% 

3.9% -1.5% 2.0% 5.8% 0.8% 5.4% 4.0% 1.2% 1.1% 

13.0% 5.7% -10.6% 3.0% 12.9% -3.1% 0.0% 7.1% -2.2% 

2.2% -1.8% -1.3% 1.3% -1.3% 2.4% 15.8% -4.0% 2.5% 

0.0% 4.8% 0.3% 7.1% 0.7% 1.0% 4.7% -48.7% -3.5% 

0.0% 4.9% 1.3% 3.0% 2.7% 2.1% -12.4% 4.8% -2.8% 

-6.8% -14.8% -0.3% -2.6% 6.6% -79.4% 15.9% 5.0% -4.1% 

9.4% 0.0% 4.1% 7.6% 22.2% 13.4% 11.6% 8.1% 3.0% 

31.7% -2.0% 2.4% 3.8% -5.1% 1.6% 2.5% 1.9% 7.1% 

-4.1% -2.0% -5.0% 2.0% 3.5% 2.2% 2.2% 1.8% 6.3% 

-9.4% -7.0% -9.6% 0.5% -10.8% -4.8% 1.6% -7.5% -8.0% 

-13.8% -13.7% -2.1% -5.2% -7.2% -10.6% -18.2% -7.2% -5.1% 

2.7% 0.4% -3.5% 2.7% 5.3% -4.3% -1.9% -1.1% 0.9% 

-5.0% -12.6% -4.3% -5.4% -16.8% -7.8% -19.7% -2.8% -8.2% 

6.4% -2.1% 8.3% 8.4% 5.0% 8.1% -3.7% -2.9% -13.7% 

-2.1% -14.3% 1.4% 6.6% 5.4% 3.6% 16.5% 3.8% -11.1% 

-1.6% 1.7% 1.4% -2.6% -5.1% -0.9% -4.4% -2.5% -3.8% 

-10.1% -5.7% 7.5% -2.1% -1.0% 0.0% -19.4% 1.9% -4.8% 

-22.1% 12.7% 8.2% 10.1% 16.0% 14.9% 25.9% 8.0% 22.7% 

-5.4% 10.0% -3.8% -0.2% 3.5% 1.1% -4.9% -0.3% -7.0% 
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14.4% 22.4% 2.7% 8.4% 3.1% 5.2% 7.9% 1.0% 6.0% 

-5.8% 5.7% -15.4% -2.1% -3.0% 0.0% -11.3% -4.4% 1.9% 

2.7% -15.0% 2.4% 0.6% 6.8% 7.0% 0.4% 4.6% 3.7% 

-3.0% -5.7% 4.1% 3.6% 2.1% 6.1% 3.7% 3.7% 2.1% 

-0.8% -10.6% -2.3% 1.2% -12.5% -6.2% -2.4% -0.6% -5.9% 

5.0% 2.8% 0.0% 3.0% 9.5% 6.3% -0.4% 4.6% 13.7% 

-6.6% -2.2% -6.0% 3.3% -7.9% 2.8% 0.0% -0.6% -7.5% 

-11.4% 6.8% -4.6% -1.5% -9.1% -4.7% -18.7% -9.1% -4.9% 

14.7% -11.0% -1.1% -0.5% -4.5% -3.5% -2.0% -3.8% 3.0% 

1.6% 4.2% 5.3% 3.6% 4.4% 2.2% -5.1% 0.7% 1.8% 

-6.1% -14.1% -6.5% -0.2% -2.3% -2.9% 14.5% -0.7% -11.7% 

26.4% 16.2% 6.5% 6.4% 4.7% 7.6% -0.5% 10.0% 0.4% 

-21.2% -16.2% -8.3% -3.1% -8.3% 1.4% -11.8% -1.6% -11.2% 

-5.7% -19.9% -13.0% -2.9% -2.4% -6.1% -9.1% -3.6% -10.3% 

-14.3% -25.5% -29.4% -12.2% -45.6% -27.9% -50.6% -35.7% -33.0% 

-7.1% 21.5% -1.3% -6.4% 7.3% -9.6% 4.8% -4.7% 5.2% 

19.6% -2.1% 23.9% 0.4% -6.6% 8.1% -13.6% 0.2% -9.9% 

-9.5% 8.1% 0.6% 9.7% 19.6% 2.7% 63.8% 10.7% 16.5% 

9.0% 13.4% 7.3% 9.6% 0.4% 4.3% 1.6% 17.2% -6.8% 

0.0% 0.7% -1.0% 0.6% 10.9% 11.1% 24.5% 2.6% 12.3% 

4.6% -12.1% -12.5% -13.6% -12.9% -13.4% -23.8% -16.6% -4.5% 

-0.9% 5.1% 21.6% 6.8% 6.8% 10.5% 15.8% 16.4% 20.3% 

23.6% 8.6% -2.3% 7.2% 26.6% 21.7% 18.3% 9.5% 18.0% 

2.9% 9.3% 13.7% 9.1% 2.9% 2.0% 4.9% 0.0% 1.9% 

 

Lanjutan Lampiran 3 

GGRM ICBP INCO INDF INTP JSMR KLBF MNCN PGAS 

-4.8% 10.7% -4.8% 11.9% -8.0% 2.1% 1.9% 12.6% -15.8% 

-7.6% -1.4% 2.2% -2.0% 4.6% -1.4% -3.2% 10.1% 3.0% 

-4.5% 2.6% -8.2% 0.7% -8.8% 1.4% 3.3% -9.0% -7.7% 

-2.0% -10.1% -13.6% -9.4% -4.2% -13.9% -3.8% -23.0% -14.6% 

-5.8% 6.8% 11.6% 8.1% 6.7% 4.4% 2.5% -6.6% 4.8% 

-4.2% -11.5% -13.1% -9.9% -6.8% -15.4% -9.0% -5.8% 0.5% 

9.8% -1.4% -27.7% -7.2% -4.1% 4.6% 4.2% 5.4% -7.3% 

-10.1% 3.7% -21.2% -13.1% -2.0% -10.0% -4.0% -7.3% -30.5% 

-5.6% -2.7% 41.4% 3.8% -16.2% -6.3% -17.9% -13.5% -9.0% 

2.3% 6.5% 2.3% 0.5% 9.4% 0.3% 4.0% 8.8% 18.6% 

13.9% -4.4% -26.4% -11.8% 3.9% -7.0% -6.6% -9.0% -11.5% 

12.5% 6.7% -0.6% 6.2% 19.4% 16.1% -1.1% 14.2% 3.4% 
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6.1% 7.2% -11.6% 19.8% -11.8% 10.0% 1.1% -35.8% -12.4% 

9.2% 9.0% 6.2% 13.7% 1.6% -7.8% -2.6% 56.3% 9.6% 

2.5% -3.5% 14.0% 2.5% -1.5% 1.9% 11.2% 17.2% -0.8% 

6.0% 0.5% 6.3% -1.4% 0.0% 0.9% -4.8% 7.8% 0.2% 

-0.1% 6.1% -11.0% -2.8% -15.6% -0.9% 4.0% -10.6% -5.3% 

-0.3% 6.3% 10.0% 4.7% 1.4% -2.3% 7.0% 4.8% -5.6% 

-2.1% -50.1% 40.7% 14.8% 1.2% 0.9% 9.5% -2.3% 40.6% 

-4.6% 16.0% 3.1% -4.8% 3.7% -8.7% 7.2% -10.7% -8.2% 

-3.7% -5.0% 11.7% 9.8% -2.0% -5.3% -4.5% 5.2% -5.0% 

9.5% -0.8% -7.8% -2.3% -5.2% -1.5% 1.5% 4.0% -10.8% 

-4.3% -8.0% 24.3% -10.9% -2.9% -8.4% -13.8% -17.4% 3.5% 

-1.7% -0.9% -16.6% 4.6% -3.6% 4.1% 1.0% 1.2% 1.9% 

-3.4% -2.0% -16.0% 0.0% -2.4% -2.3% -4.3% -3.4% 6.7% 

6.6% -0.9% 7.6% 2.5% 0.8% 13.3% 5.5% -2.1% -1.7% 

-0.5% -2.1% -6.3% -1.5% 9.6% -3.3% 0.7% 11.4% -10.6% 

1.3% 7.7% -7.1% 4.7% 2.1% 0.4% 2.9% -1.4% -4.0% 

11.4% -0.9% -14.2% 4.5% 9.1% 13.1% -2.8% 4.1% -1.2% 

5.9% 1.1% -2.9% -1.7% -0.3% 1.9% 5.5% -3.2% -6.3% 

-2.8% -5.1% 30.8% -2.6% -5.1% 9.3% 6.8% -2.2% 0.0% 

-9.1% 4.5% 22.7% 0.0% 13.1% -0.4% -1.4% -17.2% -5.8% 

-4.9% 0.0% -12.8% 0.6% -4.5% -3.9% -2.6% -11.4% -25.7% 

6.4% 0.9% 13.5% -2.7% 18.8% 16.1% -3.9% 18.2% 16.8% 

9.3% -4.0% -6.1% -10.7% -17.9% -1.9% 0.0% -16.7% -7.6% 

9.5% 5.3% 4.7% 4.1% 19.1% 0.4% 5.6% -1.2% 2.9% 

-3.3% -2.0% 29.8% 1.6% -0.7% -10.9% -1.5% 18.7% 49.1% 

-1.6% 2.9% -9.6% -2.3% 0.8% -6.1% -3.9% 0.7% 2.3% 

-9.1% -7.8% -17.7% -5.0% -27.2% -14.4% -6.3% -7.8% -13.9% 

-4.3% 4.8% 13.3% -3.1% 10.8% -4.6% 0.3% -6.4% -13.7% 

-1.2% 0.3% 22.2% 1.4% -0.6% 1.8% -9.0% -9.4% 4.3% 

-1.8% 1.7% 4.7% -6.0% -22.6% -6.1% -10.9% -23.3% -3.6% 

11.7% -1.4% 8.2% -4.5% 3.5% 12.2% 6.1% 7.1% -14.8% 

-2.9% -0.6% -13.0% 0.4% 25.5% -3.4% 3.9% -8.1% 25.9% 

1.4% 1.7% -2.4% -7.5% 4.4% -1.3% 2.6% -11.0% 5.1% 

-2.4% 1.1% -21.3% 1.3% -6.5% -7.2% -0.7% -3.1% -1.3% 

13.4% 10.4% 3.8% 10.5% 10.4% -0.5% 11.3% -2.6% -11.9% 

2.0% 6.1% 7.6% 12.9% -3.4% 3.6% -0.3% -9.2% 8.4% 

0.0% 3.1% 18.1% 4.0% 4.2% 15.0% 5.3% 22.5% 21.2% 

2.1% -5.1% -2.9% -8.7% 0.0% 6.2% -6.6% 10.7% -1.2% 

-2.6% -8.8% -9.4% -9.9% 13.9% 14.4% 1.7% -19.8% -7.5% 

1.5% 4.3% -10.0% 9.0% 0.5% 2.1% 1.6% 25.3% -1.3% 

-4.7% 0.8% -11.5% -5.0% -3.6% -6.6% -9.1% 21.3% -11.2% 
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-4.5% 3.6% 15.6% 6.4% -5.7% 0.4% 3.9% -8.8% 2.4% 

-1.8% 5.4% -2.9% 0.7% 12.4% 4.8% 0.7% 32.2% -2.8% 

-8.0% 12.6% 16.5% 12.0% -3.3% -6.7% 15.0% -9.8% -6.3% 

-24.6% -0.2% -0.6% -2.8% -13.8% 1.8% -0.9% -0.4% 9.4% 

7.1% -3.3% 5.7% 0.0% 6.8% -4.4% -4.8% 6.5% 0.5% 

-10.2% -2.6% -19.1% 3.2% -3.0% -9.4% -4.4% -4.9% -9.0% 

5.2% -1.5% 21.3% -0.3% -1.9% 4.8% 6.2% 30.4% 13.0% 

5.2% 2.0% -13.2% -1.3% -13.4% -11.1% -11.7% -2.5% -21.4% 

-8.6% -9.7% -22.5% -16.9% -9.4% 1.7% -14.7% -19.2% -24.9% 

-19.4% -0.5% -11.8% -2.3% -16.2% -45.7% -1.6% -29.6% -39.5% 

10.2% -3.4% 19.0% 2.8% -6.8% 24.0% 20.0% 1.1% 10.3% 

7.6% -17.5% 8.2% -11.9% 3.9% 12.7% -1.7% -7.1% 0.6% 

-3.2% 14.7% 0.7% 13.5% -2.5% 23.9% 3.2% 6.5% 32.0% 

5.9% -1.6% 22.1% -1.1% 4.9% -10.7% 7.2% -9.4% 11.5% 

-5.0% 11.1% 10.8% 18.2% -4.0% -0.5% 1.0% 8.5% -0.8% 

-15.7% -1.5% -6.1% -6.2% -12.4% -7.7% -1.9% -19.1% -26.3% 

2.3% -4.2% 13.8% -2.1% 17.5% -1.4% -1.6% 15.3% 16.2% 

3.1% 2.6% 13.8% 1.4% 17.0% 17.7% -1.3% 22.3% 29.3% 

-3.0% -3.3% 10.6% -3.5% 1.2% 10.5% -1.7% 12.3% 19.1% 
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PTBA PTPP SCMA SMGR TLKM UNTR UNVR WIKA 

-9.0% 9.5% -2.4% -10.0% -1.2% 3.2% 10.9% 1.8% 

-6.2% 3.7% 6.9% 2.1% 3.7% 15.9% 0.5% -2.3% 

0.7% -6.5% -7.0% -8.2% -1.5% 5.1% 10.1% -4.5% 

-13.0% 3.4% -14.6% -8.4% -9.5% -1.8% 7.4% -14.6% 

5.1% 2.4% 6.6% 7.6% 8.8% -5.1% 1.6% 5.2% 

-14.5% -13.7% -7.0% -10.8% 3.0% 0.4% -8.8% -20.2% 

-28.6% 12.5% 2.6% -15.8% 0.3% -0.9% 1.3% 6.0% 

-2.5% -15.2% -7.5% -8.4% -2.4% -5.3% -0.7% 4.1% 

-3.8% 4.7% 0.4% -2.2% -7.8% -8.6% -4.3% -6.3% 

29.8% 10.0% 6.8% 8.3% 1.3% 3.6% -2.6% 13.5% 

-23.3% -4.9% 3.6% 8.4% 9.3% -9.9% -0.7% -4.3% 

-19.2% 6.9% 2.3% 7.3% 6.0% 4.0% 0.7% -6.2% 

-1.7% 0.6% -12.9% -3.1% 7.6% 2.7% -0.8% 6.1% 

14.0% -5.4% 7.4% -7.2% -2.7% -10.8% 21.3% -7.0% 

23.6% 4.6% 8.3% -0.7% 2.3% -1.4% -3.6% 0.2% 

12.4% -5.1% 1.9% -2.7% 6.8% -2.0% -0.8% 1.5% 

-9.6% 1.0% 4.7% -9.1% 4.2% -5.3% 1.2% -9.4% 
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20.8% 5.4% -1.5% 3.9% 7.6% 4.2% 4.6% 23.3% 

27.9% -1.0% -4.2% 0.3% 6.3% 6.4% -0.1% 0.7% 

0.8% 12.7% -4.1% 5.6% -0.5% 19.0% 1.3% 8.7% 

-3.0% -3.7% -7.6% 2.0% 2.4% -5.6% -2.4% -13.6% 

23.6% -1.7% -5.4% -2.5% -2.1% 22.2% -0.2% -8.2% 

-0.8% 3.2% -5.3% -9.9% -10.4% -2.9% -8.9% -5.4% 

5.9% -10.4% 11.6% 3.4% 5.3% 1.2% -4.3% -2.9% 

-7.2% -5.8% 0.7% -1.6% -2.8% 2.8% 6.2% 8.9% 

-3.7% -3.1% 4.6% 6.6% -0.5% 12.8% 2.4% -2.7% 

18.1% -4.9% -8.5% -6.5% 7.3% 7.5% 2.7% -3.6% 

-4.0% -3.9% 5.9% -1.9% 5.8% 1.5% 2.7% -1.7% 

-14.0% -1.6% 1.7% 7.1% -0.5% 3.3% 3.8% -3.4% 

9.6% 0.3% -11.0% 5.8% 3.9% -1.2% 5.7% -3.5% 

9.6% -3.5% -8.9% -0.5% 3.8% 9.7% 0.3% -5.9% 

-5.5% -7.3% -6.4% 5.3% 0.0% 0.7% 3.3% -4.6% 

-15.6% -17.8% -0.9% -3.3% -0.2% 5.6% -3.1% -9.8% 

9.8% 23.4% -1.8% 7.7% -13.9% 8.4% 1.3% 10.1% 

-2.0% -9.8% 2.3% -13.8% 3.0% -3.4% -0.6% -8.4% 

-78.1% 2.7% 12.7% 5.3% 7.0% 5.7% 13.4% -14.1% 

38.2% 18.6% 8.5% 12.6% -10.1% 9.9% -2.7% 34.2% 

-6.8% -1.0% 5.9% -0.2% 0.3% -8.5% -0.9% -7.5% 

-7.3% -15.8% -4.9% -7.0% -10.0% -10.1% -8.1% -12.7% 

10.2% -6.9% -5.5% -6.8% 6.4% 6.6% -6.4% -5.7% 

17.3% 6.2% -3.9% -13.0% -8.1% 2.8% -1.6% 5.4% 

4.5% -22.7% -16.3% -15.2% 6.5% -9.8% 1.1% -20.7% 

12.8% 4.3% -0.5% 6.7% -4.8% 11.6% -6.2% 17.0% 

-9.6% -8.7% 2.4% 24.3% -2.2% -2.4% 1.4% 0.0% 

6.7% -19.7% -10.7% 5.0% 4.3% -4.1% 7.2% -11.9% 

-1.6% -12.8% -16.3% -9.3% 5.8% 1.5% -8.1% -19.4% 

-5.4% 39.5% 22.0% 33.6% -4.4% -17.9% -2.3% 36.8% 

7.0% -2.7% -2.3% -4.4% 1.9% -0.5% 7.5% 10.0% 

0.2% 29.6% 0.8% 10.2% 4.0% -5.9% 10.1% 14.5% 

-7.7% -14.5% -7.2% -0.2% -1.0% 3.0% -2.7% -5.8% 

5.5% 4.0% -5.4% 10.3% 2.3% 2.1% 1.1% 21.0% 

-5.7% 15.4% 12.4% -3.2% -4.1% 0.5% -7.6% 12.0% 

-22.7% -17.9% -11.3% -14.4% 2.9% -6.7% -2.2% -6.2% 

-3.3% 12.2% -2.4% 0.2% 6.2% 11.2% 1.1% 7.0% 

-7.4% -2.7% -3.7% 11.2% 3.9% -11.6% -3.1% -3.7% 

-9.9% -14.0% -20.3% 2.9% 3.5% -16.0% 12.0% -5.6% 

-8.5% -7.8% -6.1% -12.8% -3.1% -1.7% -4.8% -12.9% 

-0.4% 4.1% 5.2% 9.5% -4.6% 5.3% -6.0% 2.9% 
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7.6% -23.9% -1.6% -9.5% -4.4% -3.5% -4.4% -12.4% 

9.9% 17.4% 17.5% 4.8% 1.0% 2.9% 0.5% 14.7% 

-16.9% -12.9% 2.1% -0.4% -4.3% -10.8% -81.1% -5.0% 

1.4% -12.7% -22.2% -12.3% -8.2% -13.5% -14.2% -0.8% 

-2.7% -54.4% -30.8% -27.2% -9.5% 1.8% 6.2% -55.5% 

-14.0% 21.8% 13.5% 4.3% 10.8% -3.6% 14.1% 13.8% 

3.7% 8.2% 13.6% 23.3% -10.0% -3.7% -6.3% 14.2% 

3.9% 20.0% 16.5% -1.8% -3.2% 5.4% 1.9% 10.6% 

0.5% 12.1% 10.3% -4.2% 0.0% 29.0% 6.3% -0.8% 

0.5% -0.5% -3.5% 14.4% -6.2% 7.7% -2.1% 4.2% 

-3.4% -14.9% -2.0% -13.0% -10.5% -0.9% -1.5% -11.7% 

-0.5% 10.9% 23.0% 4.4% 2.3% -3.0% -3.4% 10.0% 

20.4% 48.6% 10.0% 22.2% 23.3% 4.0% -1.3% 34.4% 

19.1% 37.1% 39.2% 6.2% 2.5% 15.7% -4.9% 22.5% 

Sumber : https://www.idx.co.id/ 

Lampiran 4 

Hasil Pengolahan data Eviews 9 

Hasil Uji Deskriptif 

 

Hasil Model Random Effect 

 

https://www.idx.co.id/
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Hasil Uji Chow 

 

Hasil Uji Lagrange Multipier 

 

Hasil Uji Normalitas 
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Hasil Uji Multikolonieritas 

 

Hasil Uji Autokorelasi 

 

Hasil Uji Heterokedastisitas 

 

Persamaan Regresi, Uji F, Uji T, Uji Determinasi 

 


