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Lampiran 01. Laporan Keuangan Bank BCA Periode 2017-2022 
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Lampiran 02. Laporan Keuangan Bank BNI Periode 2017-2022 
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Lampiran 03. Laporan Keuangan Bank BRI Periode 2017-2022 

 



92 

 

 

 

 

 



93 

 

 

 

 



94 

 

 

 

 

 



95 

 

 

 

 



96 

 

 

 

 

 



97 

 

 

 

 

 

 



98 

 

 

 

 



99 

 

 

 

 



100 

 

 

 

 

 



101 

 

 

 

Lampiran 04. Laporan Keuangan Bank BTN Periode 2017-2022 
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Lampiran 05. Laporan Keuangan Bank Mandiri Periode 2017-2022 
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Lampiran 06. Daftar Nama Perbankan di Indeks LQ45 Periode 2017-2022 

No. Nama Perusahaan Kode Perusahaan 

1. PT. Bank Central Asia Tbk.  BBCA 

2. PT. Bank Negara Indonesia Tbk. BBNI 

3. PT. Bank Rakyat Indonesia  Tbk. BBRI 

4. PT. Bank Tabungan Negara Tbk. BBTN 

5. PT. Bank Mandiri Tbk. BMRI 

 

Lampiran 07. Data Input SPSS CAR, LDR, BOPO, dan NPL Perbankan di 

Indeks LQ45 Periode 2017-2022 

NO. 

CAR 

(X1) 

LDR 

(X2) 

BOPO 

(X3) 

NPL 

(X4) 

Harga 

Saham (Y) 

(%) (%) (%) (%) (Rp) 

1. 23,06 78,22 58,65 1,49 4380 

2. 23,39 81,54 58,24 1,41 5200 

3. 23,80 80,47 59,09 1,34 6685 

4. 25,83 65,77 63,45 1,79 6770 

5. 25,66 61,96 54,15 2,16 7300 

6. 25,77 65,23 46,54 1,71 8550 

7. 18,53 85,58 70,99 2,26 9900 

8. 18,51 88,76 70,15 1,90 8800 

9. 19,73 91,54 73,16 2,27 7850 

10. 16,78 87,28 93,31 4,25 6175 

11. 19,74 79,71 81,18 3,70 6750 

12. 19,27 84,25 68,63 2,81 9225 

13. 22,96 88,13 69,14 2,10 3640 

14. 21,21 89,57 68,48 2,14 3660 

15. 22,55 88,64 70,10 2,62 4400 

16.  20,61 83,66 81,22 2,94 4170 
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17. 25,28 83,67 74,30 3,08 4110 

18. 23,30 79,17 64,20 2,82 4940 

19. 18,87 103,13 82,06 2,66 3570 

20. 18,21 103,49 85,58 2,81 2540 

21. 17,32 113,50 98,12 4,78 2120 

22. 19,34 93,19 91,61 4,37 1725 

23. 19,14 92,86 89,28 3,70 1730 

24. 20,17 92,65 86,00 3,38 1350 

25. 21,64 88,11 71,17 3,45 8800 

26 20,96 96,74 66,48 2,79 7375 

27. 21,39 96,37 67,44 2,39 7675 

28. 19,90 82,95 80,03 3,29 6325 

29. 19,60 80,04 67,26 2,81 7025 

30. 19,46 77,61 57,35 1,88 9925 

 

Lampiran 08. Data CAR Perbankan di Indeks LQ45 Periode 2017-2022 

No. Nama Perusahaan 
CAR (%) 

2017 2018 2019 2020 2021 2022 

1. PT. Bank Central Asia Tbk.  23,06 23,39 23,80 25,83 25,66 25,77 

2. PT. Bank Negara Indonesia Tbk. 18,53 18,51 19,73 16,78 19,74 19,27 

3. PT. Bank Rakyat Indonesia  Tbk. 22,96 21,21 22,55 20,61 25,28 23,30 

4. PT. Bank Tabungan Negara Tbk. 18,87 18,21 17,32 19,34 19,14 20,17 

5. PT. Bank Mandiri Tbk. 21,64 20,96 21,39 19,90 19,60 19,46 

 

Lampiran 09. Data LDR Perbankan di Indeks LQ45 Periode 2017-2022 

No. Nama Perusahaan 
LDR (%) 

2017 2018 2019 2020 2021 2022 

1. PT. Bank Central Asia Tbk.  78,22 81,58 80,47 65,77 61,96 65,23 

2. PT. Bank Negara Indonesia Tbk. 85,58 88,76 91,54 87,28 79,71 84,25 
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3. PT. Bank Rakyat Indonesia  Tbk. 88,13 89,57 88,64 83,66 83,67 79,17 

4. PT. Bank Tabungan Negara Tbk. 103,13 103,49 113,50 93,19 92,86 92,65 

5. PT. Bank Mandiri Tbk. 88,11 96,74 96,37 82,95 80,04 77,61 

 

Lampiran 10. Data BOPO Perbankan di Indeks LQ45 Periode 2017-2022 

No. Nama Perusahaan 
BOPO (%) 

2017 2018 2019 2020 2021 2022 

1. PT. Bank Central Asia Tbk.  58,65 58,24 59,09 63,45 54,15 46,54 

2. PT. Bank Negara Indonesia Tbk. 70,99 70,15 73,16 93,31 81,18 68,63 

3. PT. Bank Rakyat Indonesia  Tbk. 69,14 68,48 70,10 81,22 74,30 64,20 

4. PT. Bank Tabungan Negara Tbk. 82,06 85,58 98,12 91,61 89,28 86,00 

5. PT. Bank Mandiri Tbk. 71,17 66,48 67,44 80,03 67,26 57,35 

 

Lampiran 11. Data NPL Perbankan di Indeks LQ45 Periode 2017-2022 

No. Nama Perusahaan 
NPL (%) 

2017 2018 2019 2020 2021 2022 

1. PT. Bank Central Asia Tbk.  1,49 1,41 1,34 1,79 2,16 1,71 

2. PT. Bank Negara Indonesia Tbk. 2,26 1,90 2,27 4,25 3,70 2,81 

3. PT. Bank Rakyat Indonesia  Tbk. 2,10 2,14 2,62 2,94 3,08 2,82 

4. PT. Bank Tabungan Negara Tbk. 2,66 2,181 4,78 4,37 3,70 3,38 

5. PT. Bank Mandiri Tbk. 3,45 2,79 2,39 3,29 2,81 1,88 

 

Lampiran 12. Data Harga Saham Perbankan di Indeks LQ45 Periode 2017-2022 

No. Nama Perusahaan 
Harga Saham (Rp) 

2017 2018 2019 2020 2021 2022 

1. PT. Bank Central Asia Tbk.  4380 5200 6685 6770 7300 8550 

2. PT. Bank Negara Indonesia Tbk. 9900 8800 7850 6175 6750 9225 

3. PT. Bank Rakyat Indonesia  Tbk. 3640 3660 4400 4170 4110 4940 

4. PT. Bank Tabungan Negara Tbk. 3570 2540 2120 1725 1730 1350 
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5. PT. Bank Mandiri Tbk. 8800 7375 7675 6325 7025 9925 

 

Lampiran 13. Hasil Analisis 

1) Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

CAR 30 16,78 25,83 21,0660 2,56425 

LDR 30 61,96 113,50 86,1277 11,03974 

BOPO 30 46,54 98,12 72,2453 12,46203 

NPL 30 1,34 4,78 2,7033 ,88469 

Harga Saham 30 1350 9925 5755,50 2559,645 

Valid N (listwise) 30     

 

2) Uji Normalitas dengan Uji Kolmogorov-Smirnov (K-S) 

One-Sample Kolmogorov-Smirnov Test 

 CAR LDR BOPO NPL 

Harga 

Saham 

N 30 30 30 30 30 

Normal 

Parameters
a,b

 

Mean 21,0660 86,1277 72,2453 2,7033 5755,50 

Std. Deviation 2,56425 11,03974 12,46203 ,88469 2559,645 

Most Extreme 

Differences 

Absolute ,142 ,120 ,134 ,114 ,108 

Positive ,142 ,095 ,134 ,114 ,102 

Negative -,083 -,120 -,067 -,062 -,108 

Test Statistic ,142 ,120 ,134 ,114 ,108 

Asymp. Sig. (2-tailed) ,126
c
 ,200

c,d
 ,176

c
 ,200

c,d
 ,200

c,d
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 
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3) Uji Multikolinearitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) -28279,876 8175,647  -3,459 ,002   

CAR 592,316 190,921 ,593 3,102 ,005 ,559 1,789 

LDR 139,169 41,011 ,600 3,393 ,002 ,654 1,530 

BOPO 95,631 34,697 ,466 2,756 ,011 ,717 1,395 

NPL 984,866 422,094 ,340 2,333 ,028 ,961 1,041 

a. Dependent Variable: Harga Saham 

 

4) Uji Heteroskedastisitas 

 

 

5) Uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 ,699
a
 ,489 ,407 1971,276 1,886 
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a. Predictors: (Constant), NPL, CAR, BOPO, LDR 

b. Dependent Variable: Harga Saham 

 

6) Uji T (Parsial) 

Coefficientsa
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -28279,876 8175,647  -3,459 ,002 

CAR 592,316 190,921 ,593 3,102 ,005 

LDR 139,169 41,011 ,600 3,393 ,002 

BOPO 95,631 34,697 ,466 2,756 ,011 

NPL 984,866 422,094 ,340 2,333 ,028 

a. Dependent Variable: Harga Saham 

 

7) Uji F (Simultan) 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 92853529,341 4 23213382,335 5,974 ,002
b
 

Residual 97148188,159 25 3885927,526   

Total 190001717,500 29    

a. Dependent Variable: Harga Saham 

b. Predictors: (Constant), NPL, CAR, BOPO, LDR 

 

8) Koefisien Determinasi 

Model Summaryb 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate Durbin-Watson 

1 ,699
a
 ,489 ,407 1971,276 1,886 

a. Predictors: (Constant), NPL, CAR, BOPO, LDR 

b. Dependent Variable: Harga Saham 

 


