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LAMPIRAN

- Lampiran 1
= i Daftar Sektor Perusahaan
é & Sektor (2019) Volume (Juta) Kapitalisasi Pasar
2 Keuangan 985.86 2,550,909,813,044,990
2 Pertafiian 187.61 91,450,220,243,098
| Pertambangan 1747.66 362,087,738,001,271
! Indusfri Dasar 549.21 787,418,207,859,718
<t Aneka Industri 511.23 371,989,901,979,684
=) kadustri Konsumsi 685.97 1,180,626,466,270,580
% Propétti & Real Estate 2935.76 469,109,627,144,583
2 I§fra§ruktur 1528.73 798,901,154,304,005
<! Perdagangan & Investasi 5383.20 686,789,510,622,267
§ @ 5 Sektor (2020) Volume (Juta) Kapitalisasi Pasar
= KeuaRgan 1642.63 2,535,236,503,915,630
S| Pertapian 221.91 92,667,258,798,783
2 Pertaiﬁbangan 1881.03 448,443,509,599,517
§ Industri Dasar 636.85 754,723,862,872,384
o Aneka Industri 337.9 329,561,099,802,845
§ Indu$t7‘ri Konsumsi 464.82 1,062,110,589,740,130
5| Properti dan Real Estate 2058.92 389,325,130,605,005
Dj) Infrastruktur 1949.83 712,597,025,262,432
§ Perdagangan 2015.51 680,599,861,812,627
3
% = Sektor (2021) Volume (Juta) Kapitalisasi Pasar
c Keué@qgan 3614.10 3,176,963,118,646,850
o Ene@ 2506.91 549,953,949,537,302
2 BasiéMaterials 2967.49 894,026,458,398,145
% Congtimer Cyclicals 2249.20 378,042,131,489,388
| Congtrmer Non-Cyclicals 1569.61 1,037,170,325,389,980
Keséhatan 970.79 252,919,886,387,233
Industri 1478.30 384,388,972,629,914
Infrastruktur 2649.29 852,842,884,228,443
Properti & Real Estate 2257.27 244,065,722,506,265
Tekﬁblogi 600.79 356,317,040,880,748
Traf8portasi & Logistik 583.95 44,579,887,241,068

Sumb;ef . Otoritas Jasa Keuangan

31D ueny
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Lampiran 2

Sampel Penelitian

78

; No fKode Nama Perusahaan No | Kode Nama Perusahaan
o PT. Asuransi Bina Dana Arta
d 1. [FABDA | Thk 44, | BSIM | PT. Bank Sinarmas Tbhk
“3’ - PT. Adira Dinamika Multi PT. Bank of India Indonesia
@ 2- |ADMF | Finance Tbk 45. | BSWD | Tbk
43, -AGRO | PT. Bank Raya Indonesia Thk | 46. | BTPN | PT. Bank BTPN Thk
9% |[/AGRS | PT.Bank IBK Indonesia Tbk | 47. | BTPS | PT. Bank BTPN Syariah Tbk
g 9 |A PT. Asuransi Harta Aman PT. Bank Victoria
&) 5{: AHAP | Pratama Tbk 48. | BVIC | International Thk
15 |4 PT. Asuransi Multi Artha PT. Capital Financial
i 62 |AMAG | Guna Thk 49. | CASA | Indonesia Thk
q 2 |w PT. Pacific Strategic Financial PT. Clipan Finance Indonesia
47 |APIC | Tbk 50. | CFIN | Tbk
5 8 |/ARTO | PT. Bank Jago Thk 51. | DEFI | PT. Danasupra Erapacific Thk
g [°ASBI PT. Asuransi Bintang Thk 52. | DNAR | PT. Bank Oke Indonesia Thk
g a |3 PT. Fuji Finance Indonesia
5 10. |ASDM | PT. Asuransi Dayin Mitra Tbk | 53. | FUJI Thk
= g PT. Equity Development
o 11. |ASIT PT. Asuransi Jasa Tania Tbk | 54. | GSMF | Investment Thk
9 = PT. Asuransi Maximus Graha PT. Radana Bhaskara Finance
4 12. |ZASMI | Persada Tbhk 55. | HDFA | Tbk
713. [’ASRM | PT. Asuransi Ramayana Tbk | 56. | IBFN | PT. Intan Baru Prana Thk
e PT. Bank MNC Internasional
5 14. |BABP | Tbk 57. | IMJS PT. Indomobil Multi Jasa Tbk
of PT. Bank Capital Indonesia PT. Asuransi Jiwa Sinarmas
4 15. | BACA | Thk 58. | LIFE MSIG Thk
; PT. Lippo General Insurance
7 16. =BBCA | PT. Bank Central Asia Thk 59. | LPGI Thbk
q A PT. Lenox Pasifik Investma
9 17. =BBHI PT. Allo Bank Indonesia Tbk | 60. | LPPS Tbk
o = PT. Bank Mayapada
4 18. gBBKP | PT. Bank KB Bukopin Tbk 61. | MAYA | Internasional Thk
o n PT. Bank China Construction
1 19. EBBLD | PT. Buana Finance Thk 62. | MCOR | Bank Indonesia Tbk
- PT. Bank Mestika Dharma
20. #BBMD | Thbk 63. | MEGA | PT. Bank Mega Thk
PT. Bank Negara Indonesia PT. Mandala Multifinance
21. =BBNI | (Persero) Thk 64. | MFIN | Tbhk
PT. Bank Rakyat Indonesia PT. Maskapai Reasuransi
22. #EBBRI | (Persero) Thk 65. | MREI | Indonesia Thk
A PT. Bank Tabungan Negara PT. Malacca Trust
23. ZBBTN | (Persero) Tbk 66. | MTWI | Wuwungan Insurance Thk
24. PMBBYB | PT. Bank Neo Commerce Thk | 67. | NISP PT. Bank OCBC NISP Tbhk
PT. MNC Kapital Indonesia PT. Minna Padi Investama
25. =BCAP | Thk 68. | PADI | Sekuritas Thk
26. .BCIC | PT. Bank Jtrust Indonesia Tbk | 69. | PANS | PT. Panin Sekuritas Thk
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No | Kode Nama Perusahaan No | Kode Nama Perusahaan
PT. Bank Danamon Indonesia
27. [BDMN | Tbk 70. | PNBN | PT. Bank Pan Indonesia Thk
-+ T PT. Bank Pembangunan PT. Bank Panin Dubai
% 28. |"BEKS | Daerah Banten Tbk 71. | PNBS | Syariah Tbk
5 = PT. BFI Finance Indonesia
& 29. |BFIN Tbk 72 | PNIN PT. Paninvest Tbk
3 30. |:-BGTG | PT. Bank Ganesha Thk 73 | PNLF | PT. Panin Financial Thk
é 31. [BINA | PT. Bank Ina Perdana Thk 74 | POLA | PT. Pool Advista Finance Thk
EE PT. Bank Pembangunan
g4 o | Daerah Jawa Barat dan PT. Reliance Sekuritas
a4 32. |'BJBR | Banten Thk 75 | RELI Indonesia Tbk
of 2 |3 PT. Bank Pembangunan PT. Bank Woori Saudara
o/ 33. |BJTM | Daerah Jawa Timur 76 | SDRA | Indonesia 1906 Thk
9 34. | BKSW | PT. Bank QNB Indonesia Thk | 77 | SMMA | PT. Sinar Mas Multiartha Thk
45 |z PT. Bank Maspion Indonesia
| 35. |IBMAS | Tbk 78 | TIFA PT. KDB Tifa Finance Tbk
Sl 5 |8 PT. Bank Mandiri (Persero) PT. Trimegah Sekuritas
4 36. [ BMRI | Thk 79 | TRIM | Indonesia Tbk
4 [= PT. Trust Finance Indonesia
i 37. |'BNBA | PT. Bank Bumi Arta Thk 80 | TRUS | Thbk
5 38. |[-BNGA | PT. Bank CIMB Niaga Thk 81 | VICO | PT. Victoria Investama Tbk
E & PT. Bank Maybank Indonesia
4 39. [BNII Thk 82 | VINS | PT. Victoria Insurance Thk
q X PT. Mizuho Leasing
& 40. |BNLI | PT. Bank Permata Thk 83 | VRNA | Indonesia Thk
g 1 PT. Woori Finance Indonesia PT. Wahana Ottomitra
-+ 41. |BPFI Thk 84 | WOMF | Multiartha Thk
7 PT. Batavia Prosperindo PT. Yulie Sekuritas Indonesia
o 42. | BPII Internasional Tbk 85 | YULE | Tbk
= L PT. Bank Syariah Indonesia
4 43. BBRIS | Thk

~aquins uexing

umber: Data Olahan Penulis
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Lampiran 3

Data Hasil Pengujian

A.3Uji Kesamaan Koefisien (Uji Pooling)

Coefficients?®

o
73
o
. - Standardized
da L
é @ Unstandardized Coefficients Coefficients
E.dea B Std. Error Beta t Sig.
%_ 1; (Constant) 5.663 .159 35.675 .000
d =
of —
%. 2 EPS .000 .001 .044 .318 751
= c
9 a BVPS .001 .000 .673 3.788 .000
of T -
5 % ~+ OCFS .000 .000 -.067 -.343 732
al o
q é DT1 .095 222 .030 427 .670
& 1 1
;: g ~ DT2 .340 .223 .106 1.525 .128
o Q.
o DT1_EPS .001 .002 .105 .758 449
aq «a
e | , DT1_BVPS .000 .000 -.082 -.506 .613
9
9 5 DT1_OCFS 5.559E-7 .000 .000 .001 .999
§ DT1_Cit_ EPS 5.685E-17 .000 112 .599 .549
E Q
‘; DT1_Cit BVPS -1.200E-17 .000 -.311 -.661 .509
g DT1_Cit OCFS 1.247E-17 .000 192 .514 .607
% DT2_EPS .001 .001 .067 .686 493
j«
=} DT2_BVPS .000 .000 -.183 -1.245 .214
o
E_ DT2_OCFS .000 .000 147 .910 .363
o
] DT2_Cit_ EPS -7.365E-17 .000 -.269 -.799 425
E =y DT2_Cit BVPS 9.009E-18 .000 .288 .399 .691
~J
§' «r DT2 Cit OCFS 1.257E-18 .000 .028 .063 .950
cz)a. Depéndent Variable: LN_CP
0
C
3 0
(on - - - . .
@ B3 Uji Statistik Deskriptif
‘ Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
CP 255 50.00 33850.00 2112.0784 4080.88657
EPS 255 -562.08 2108.69 99.3794 240.11071
BVPS 255 -394.18 8887.01 1195.8697 1762.16244
OCFS$ 255 -1486.38 8452.73 264.3205 882.82139
Cit EPS - -
3055500000000 6782340717623
255 | 6508480000000 9502796593228
0000.00 087.00000
0000.00 64.8000
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Cit_BVPS - -
2077630000000 6432483387648
255 | 5825780000000 1040494980419
00000.00 1360.00000
00000.00 7706.0000
J cit_OCFs - -
= £ A 2304870000000 4068045170477
9 i 255 | 4488550000000 8099797597728
of z 000.00 7104.00000
d Q 00000.00 762.0000
4 valid NE(listwise) 255
ST
Q X ’
S 9O 3
< T
¢ 2 C.2Uji Asumsi Klasik
U ’
5 = @ .. .
< 5 =1. Uji Normalitas
Q g— .
o 5 4 One-Sample Kolmogorov-Smirnov Test
d c 5 Unstandardized
U] a [ws]
30 Residual
__L-CJ
9 N- Y ; 255
= b
g NormakParameters®? Mean .0000000
] —
1a 5 Std. Deviation 1.19052015
. :
i Most Extreme Differences  Absolute .058
E | 9 Positive .058
% o Negative -.038
| Test Statistic .058
9 Asymp: Sig. (2-tailed) .040°
; )
ga. Testglistribution is Normal.
c
§_b. Calculated from data.
5 c. Lilliefors Significance Correction.
)
>
3 — - -
3 =2. Uji Autokorelasi
& = Runs Test
| = Unstandardized
(E[ Residual
J Test Value -.07960
| case§® Test value 127
Cases=>= Test Value 128
Total Cases 255
Number of Runs 131
Zz 314
Asymgp; Sig. (2-tailed) .754

a. Median

DU
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3. Uji Multikolinearitas

Coefficients?

82

1 Standardized
S Unstandardized Coefficients | Coefficients Collinearity Statistics
3 Model B Std. Error Beta t Sig. Tolerance VIF
L; 1 (Constant) 5.874 .093 63.137 .000
E § EPS .001 .001 .105 1.214 .226 327 3.054
rg' g BVPS .000 .000 .554 6.244 .000 .310 3.225
é- Q_é OCFS -8.611E-5 .000 -.050 -.676 .500 .452 2.213
E' g_ Cit_EPS -9.286E-18 .000 -.041 -.271 .786 .106 9.425
g é Cit_BVPS -1.894E-18 .000 -.080 -.317 752 .039 25.876
5 § Cit OCFS 2.650E-18 .000 .070 443 .658 .096 10.374
gagjependent Variable: LN_CP
= S
b o
% § 4. Uji Heteroskedastisitas
? Coefficients?
E | Standardized
g Unstandardized Coefficients Coefficients
g Model B Std. Error Beta t Sig.
% 1 (Constant) .924 .056 16.558 .000
E EPS .000 .000 -.124 -1.131 .259
g' BVPS 7.476E-5 .000 .182 1.617 .107
g. OCFS -7.148E-5 .000 -.087 -.935 .351
; Cit_EPS -1.900E-17 .000 -.178 -.925 .356
g Cit_BVPS 1.974E-18 .000 175 .550 .583
g_ Cit OCFS 1.635E-18 .000 .092 .455 .649
Qj)a. Dependent Variable: ABS_RES
0
5
o
% D=Analisis Regresi Berganda
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 5.874 .093 63.137 .000
EPS .001 .001 .105 1.214 .226
BVPS .000 .000 .554 6.244 .000
OCFS -8.611E-5 .000 -.050 -.676 .500
Cit_EPS -9.286E-18 .000 -.041 -.271 .786
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a. Dependent Variable: LN_CP

Cit_BVPS -1.894E-18 .000 -.080 -.317 .752
Cit OCFS 2.650E-18 .000 .070 443 .658
—a. Dependent Variable: LN_CP
9
[}
5 E.zUji Hipotesis Penelitian
(@]
2+ 21 UjiF
>0
e Z ANOVA®?
tu I\E)del Sum of Squares df Mean Square F Sig.
(
| O
é 1= Regression 234.133 6 39.022 26.882 .000P
. =
1 £ 2 Residual 360.004 248 1.452
o
af L,g_ Total 594.137 254
-]
ﬁagﬁ)ependent Variable: LN_CP
c -]
- b<Predigctors: (Constant), Cit_OCFS, EPS, OCFS, BVPS, Cit_EPS, Cit_ BVPS
=~ S
Q Q.
= Q
s 3 .
~oe =220 Uit
==
) Coefficients?
% ' Standardized
Qf
= Unstandardized Coefficients Coefficients
Qf
| Model B Std. Error Beta t Sig.
E 1 (Constant) 5.874 .093 63.137 .000
E EPS .001 .001 .105 1.214 .226
i' BVPS .000 .000 .554 6.244 .000
g' OCFS -8.611E-5 .000 -.050 -.676 .500
é Cit_EPS -9.286E-18 .000 -.041 -.271 .786
% Cit_BVPS -1.894E-18 .000 -.080 -.317 .752
a
9 Cit OCFS 2.650E-18 .000 .070 443 .658
g
0
C
3
(on
@

3. Uji Koefisien Determinasi (R?)

Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate
1 .6282 .394 .379 1.20484

a. Predictors: (Constant), Cit_OCFS, EPS, OCFS, BVPS, Cit_EPS,
Cit_BYPS
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