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Lampiran 1 

Daftar Perusahaan Indeks LQ45 yang Memenuhi Kriteria Sampel  

NO KODE SAHAM  NAMA PERUSAHAAN  

1. AKRA Akr Corporindo Tbk. 

2. ASII Astra Internasional Tbk. 

3. BBCA Bank Central Asia Tbk. 

4. BBNI Bank Negara Indonesia (Persero) Tbk. 

5. BBRI Bank Rakyat Indonesia (Persero) Tbk. 

6. BMRI Bank Mandiri (Persero) Tbk 

7. HMSP  Hanjaya Mandala Sampoerna Tbk.  

8. ICBP Indofood Cbp Sukses Makmur Tbk. 

9. INDF Indofood Sukses Makmur Tbk. 

10. INTP Indocement Tunggal Prakasa Tbk. 

11. KLBF Kalbe Farma Tbk. 

12. PTBA Tambang Batu Bara Bukit Asam (Persero) Tbk. 

13. SMGR Semen Indonesia (Persero) Tbk. 

14. TLKM Telekomunikasi Indonesia (Persero) Tbk. 

15. UNTR United Tractors Tbk. 

16. UNVR Unilever Indonesia Tbk.  

 (Sumber: Bursa Efek Indonesia, data diolah 2022) 

Lampiran 2 

Hasil Tabulasi Data Variabel Penelitian 

NO KODE SAHAM  TAHUN ROE  TAG  DPR DER TOBINS'Q 

1 AKRA 

2016 

0.007415 -0.206406 2.630856 0.421343 0.642880 

2 ASII 0.130816 0.066902 0.477762 0.087165 0.174505 

3 BBCA 0.183048 0.138576 0.209120 4.973219 0.828321 

4 BBNI 0.127852 0.185681 0.236250 5.520770 0.817040 

5 BBRI 0.178649 0.142548 0.277280 5.836229 0.853721 

6 BMRI 0.095522 0.141356 0.339107 5.376289 0.793834 

7 HMSP  0.373437 0.118323 0.959902 0.243841 10.676309 

8 ICBP 0.196278 0.088150 0.356476 0.562198 0.359880 

9 INDF 0.119862 -0.105160 0.366761 0.870092 0.465268 

10 INTP 0.148069 0.090896 1.284045 0.153484 5.972249 

11 KLBF 0.188616 0.111678 0.378848 0.221614 0.181415 

12 PTBA 0.191843 0.099605 0.348576 0.760430 0.431959 

13 SMGR 0.148328 0.159195 0.493115 0.446534 0.308815 

14 TLKM 0.276397 0.080868 0.384375 0.701764 0.412375 

15 UNTR 0.119762 0.036876 0.104498 0.501368 1.572632 

16 UNVR 1.358487 0.064574 0.904997 2.559689 0.719077 

17 AKRA 2017 0.003505 0.394368 9.258704 0.421492 0.463262 



 

78 
 

NO KODE SAHAM  TAHUN ROE  TAG  DPR DER TOBINS'Q 

18 ASII 0.148181 0.129045 0.293589 0.891178 0.584883 

19 BBCA 0.177480 0.108729 0.222011 4.679850 0.819571 

20 BBNI 0.136473 0.176273 0.288191 5.788580 0.823435 

21 BBRI 0.173557 0.122159 0.262334 5.729999 0.851412 

22 BMRI 0.126131 0.082790 0.289742 0.517786 0.078267 

23 HMSP  0.371428 0.014886 0.817038 0.264652 12.962420 

24 ICBP 0.174332 0.094027 0.421296 0.555747 0.357225 

25 INDF 0.110039 0.070155 0.286704 0.880788 0.468309 

26 INTP 0.075736 -0.042683 0.821430 0.175398 8.161835 

27 KLBF 0.017657 0.091306 0.363040 0.019593 0.163833 

28 PTBA 0.329510 0.183601 0.134309 0.593298 0.372372 

29 SMGR 0.067119 0.107098 0.885250 0.608575 0.378344 

30 TLKM 0.291635 0.105077 0.355555 0.770124 0.435068 

31 UNTR 0.161415 0.285521 0.137085 0.730452 2.027312 

32 UNVR 1.353960 0.129031 0.870343 2.654552 0.726369 

33 AKRA 

2018 

0.160842 0.185318 0.553178 0.001009 0.000502 

34 ASII 0.156983 0.165959 0.248466 0.976973 0.590772 

35 BBCA 0.050124 0.099249 0.247965 1.296043 0.810437 

36 BBNI 0.136733 0.139909 0.315786 6.081494 0.830152 

37 BBRI 0.174975 0.151521 0.236374 5.886720 0.840979 

38 BMRI 0.139770 0.068953 0.359271 5.092731 0.783491 

39 HMSP  0.382893 0.080233 0.925327 0.318007 9.501314 

40 ICBP 0.205168 0.086897 0.385494 0.513495 0.339281 

41 INDF 0.099402 0.097775 0.415853 0.933974 0.482931 

42 INTP 0.049348 -0.037248 2.984339 0.196669 2.608482 

43 KLBF 0.163277 0.092077 0.412953 0.186446 0.157150 

44 PTBA 0.314764 0.099395 0.117524 0.485764 0.531881 

45 SMGR 0.094609 0.037177 0.586135 0.557055 0.357762 

46 TLKM 0.229994 0.038855 0.615627 0.757807 0.431109 

47 UNTR 0.201547 0.413543 0.118408 1.038206 1.386723 

48 UNVR 1.229902 0.075131 0.730973 1.752950 0.636754 

49 AKRA 

2019 

0.069841 0.073628 1.027832 1.126685 0.529785 

50 ASII 0.142539 0.021023 0.288945 0.884517 0.469360 

51 BBCA 0.164060 0.114213 0.306354 4.249763 0.805305 

52 BBNI 0.124065 0.045801 0.242045 5.507742 0.814197 

53 BBRI 0.164830 0.092421 0.379163 5.666879 0.835114 

54 BMRI 0.136129 0.096481 0.395590 4.907082 0.778117 

55 HMSP  0.384574 0.092278 0.909588 0.426659 5.097775 

56 ICBP 0.200968 0.126346 0.478658 0.451358 0.310993 

57 INDF 0.108901 -0.003514 0.449231 0.774800 0.436557 

58 INTP 0.079518 -0.002933 1.404051 0.200495 2.694727 

59 KLBF 0.151901 0.116747 0.461805 0.213051 0.175636 

60 PTBA 0.219315 0.079639 0.830941 0.416615 0.294092 

61 SMGR 0.069965 0.571505 0.339772 1.295741 0.550266 
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NO KODE SAHAM  TAHUN ROE  TAG  DPR DER TOBINS'Q 

62 TLKM 0.235326 0.072805 0.601950 0.886635 0.469956 

63 UNTR 0.182206 -0.039281 0.136681 0.969240 1.248924 

64 UNVR 1.399665 0.015866 1.243361 2.909487 0.744212 

65 AKRA 

2020 

0.091130 -0.127305 0.410647 0.769888 0.434993 

66 ASII 10.524689 -0.039081 0.043729 7.686662 0.422081 

67 BBCA 0.146968 0.170384 0.502235 4.794084 0.823319 

68 BBNI 0.029427 0.054082 1.157967 6.611333 0.837209 

69 BBRI 0.093343 0.067087 0.866840 6.394565 0.845576 

70 BMRI 0.091053 0.084270 0.934469 5.940615 0.805457 

71 HMSP  0.283762 -0.024140 1.588612 0.642582 3.915352 

72 ICBP 0.147434 1.676057 0.215362 1.058671 0.514251 

73 INDF 0.110592 0.695831 0.171554 1.061417 0.514897 

74 INTP 0.081454 -0.013079 1.120874 0.233061 2.137683 

75 KLBF 0.153185 0.113477 0.435328 0.234636 0.190047 

76 PTBA 0.142151 -0.078216 1.564814 0.420183 0.295865 

77 SMGR 0.075010 -0.022565 0.460542 1.137949 0.520108 

78 TLKM 0.244547 0.116338 0.551331 1.042725 0.510458 

79 UNTR 0.089195 -0.106634 0.113247 0.580451 1.361464 

80 UNVR 1.450882 -0.005557 1.283160 3.159024 0.759560 

 

Lampiran 3 : Hasil Uji Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROE 80 .0035 10.5247 .361769 1.1902136 

TAG 80 -.2064 1.6761 .113672 .2188110 

DPR 80 .0437 9.2587 .695362 1.0948030 

DER 80 .0010 7.6867 1.915600 2.1885335 

TOBINS'Q 80 .0005 12.9624 1.328966 2.3262963 

Valid N (listwise) 80     
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Lampiran 4 : Hasil Uji Normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 80 

Normal Parameters
a,b

 Mean .0000000 

Std. Deviation 1.01512858 

Most Extreme Differences Absolute .147 

Positive .147 

Negative -.143 

Test Statistic .147 

Exact Sig. (2-tailed) .057 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

 

Lampiran 5 : Hasil Uji Multikolinieritas 

 

Variables Entered/Removed
a
 

Model Variables Entered 

Variables 

Removed Method 

1 DER, ROE , TAG , DPR
b
 . Enter 

a. Dependent Variable: TOBINS'Q 

b. All requested variables entered. 

 

 

Coefficients
a
 

Model 

Collinearity Statistics 

Tolerance VIF 

1 ROE .958 1.044 

TAG .883 1.132 

DPR .832 1.201 

DER .950 1.052 

a. Dependent Variable: TOBINS'Q 
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Lampiran 6 : Hasil Uji Autokorelasi 

 

Variables Entered/Removed
a
 

Model Variables Entered 

Variables 

Removed Method 

1 DER, ROE , TAG , DPR
b
 . Enter 

a. Dependent Variable: TOBINS'Q 

b. All requested variables entered. 

 

 

Lampiran 7 :  Hasil Uji Heteroskedastisitas 

Variables Entered/Removed
a
 

Model Variables Entered 

Variables 

Removed Method 

1 DER, ROE , TAG , 

DPR
b
 

. Enter 

a. Dependent Variable: ABS_RES 

b. All requested variables entered. 

 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .216
a
 .047 -.004 .76698 

a. Predictors: (Constant), DER, ROE , TAG , DPR 

 

 

 

 

 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .594
a
 .353 .319 1.04185 2.103 

a. Predictors: (Constant), DER, ROE , TAG , DPR 

b. Dependent Variable: TOBINS'Q 



 

82 
 

 

Lampiran 7 :  Hasil Uji Heteroskedastisitas 

 

ANOVA
a
 

Model 

Sum of 

Squares Df Mean Square F Sig. 

1 Regression 2.167 4 .542 .921 .456
b
 

Residual 44.119 75 .588   

Total 46.287 79    

a. Dependent Variable: ABS_RES 

b. Predictors: (Constant), DER, ROE , TAG , DPR 

 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .541 .149  3.639 .000 

ROE .025 .065 .044 .380 .705 

TAG -.037 .064 -.069 -.577 .566 

DPR -.043 .058 -.092 -.742 .460 

DER -.102 .061 -.193 -1.673 .099 

a. Dependent Variable: ABS_RES 

 

Lampiran 8 : Hasil Uji Regresi Linier Berganda 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.773 .202  -3.827 .000 

ROE .182 .089 .195 2.054 .043 

TAG .245 .087 .278 2.814 .006 

DPR .309 .079 .400 3.931 .000 

DER .361 .083 .417 4.373 .000 

 a. Dependent Variable: TOBINS'Q 
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Lampiran 9 : Hasil Koefisien Determinasi (R²)  

 

Model Summary 

Model R R Square Adjusted R Square Std. Error of the Estimate 

1 .594
a
 .353 .319 1.04185 

a. Predictors: (Constant), DER, ROE , TAG , DPR 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

84 
 

Lampiran 10. Riwayat Hidup  

 

RIWAYAT HIDUP 
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2014. Penulis melanjutkan pendidikan SMA Negeri 3 Singaraja dan lulus pada 
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