
 
 

 
 

LAMPIRAN 1 

DATA TIAP VARIABEL TAHUN 2017 

No. Perusahaan Holding Period Market Value 

Devidend 

Payout Ratio 

(%) 

Trading Volume 

Activity 

Earning 

Per Share 

Return On 

Assets (%) 

1 AGRO 

                                     

16,64  

          

10.787.825.910.000  

                                               

15,68  

                                       

0,06  

                                           

19  

                                       

0,87  

2 AGRS 

                                       

1,16  

            

1.350.837.397.508  

                                                      

-    

                                       

0,86  

                                           

(2) 

                                     

(0,20) 

3 BACA  

                                       

1,48  

            

1.985.139.139.590  

                                                      

-    

                                       

0,68  

                                           

19  

                                       

0,61  

4 BBCA 

                                       

6,06  

       

473.992.567.250.000  

                                               

26,76  

                                       

0,17  

                                         

953  

                                       

3,11  

5 BBHI 

                                       

7,43  

                

593.124.999.948    

                                       

0,14  

                                             

4  

                                       

0,42  

6 BBKP 

                                       

7,39  

            

5.463.330.534.740  

                                                      

-    

                                       

0,14  

                                           

15  

                                       

0,13  

7 BBMD 

                                     

18,02  

            

6.017.544.912.500  

                                               

18,81  

                                       

0,01  

                                           

78  

                                       

2,23  

8 BBNI 

                                     

12,80  

       

141.613.234.977.937  

                                               

35,01  

                                       

0,07  

                                         

730  

                                       

2,70  

9 BBRI 

                                       

5,31  

       

380.521.823.850.000  

                                               

45,43  

                                       

0,18  

                                         

235  

                                       

3,69  

10 BBTN 

                                     

12,81  

          

30.684.525.000.000  

                                               

19,92  

                                       

0,08  

                                         

287  

                                       

1,71  

11 BBYB 

                                     

14,18  

            

1.591.100.007.426  

                                                      

-    

                                       

0,07  

                                             

3  

                                       

0,49  

12 BDMN 

                                     

45,48  

          

25.679.596.094.881  

                                               

35,01  

                                       

0,02  

                                         

384  

                                       

3,10  

13 BGTG 

                                     

12,70  

            

1.078.393.290.000  

                                                      

-    

                                       

0,08  

                                           

73  

                                       

1,59  



 
 

 
 

14 BINA 

                                     

27,17  

            

5.773.116.875.000  

                                                      

-    

                                       

0,04  

                                           

12  

                                       

0,82  

15 BJBR 

                                       

3,50  

          

22.374.191.865.545  

                                               

72,24  

                                       

0,29  

                                         

125  

                                       

1,11  

16 BJTM 

                                     

15,04  

            

9.190.655.460.703  

                                               

56,54  

                                       

0,07  

                                           

78  

                                       

3,93  

17 BKSW 

                                       

7,74  

            

5.450.631.457.428  

                                                      

-    

                                       

0,15  

                                      

(128) 

                                     

(3,72) 

18 BMAS 

                                       

6,33  

            

1.819.597.499.811  

                                               

44,44  

                                       

0,16  

                                           

18  

                                       

1,60  

19 BMRI 

                                       

5,18  

       

457.041.666.660.137  

                                               

22,49  

                                       

0,19  

                                         

885  

                                       

2,72  

20 BNBA 

                                     

13,05  

                

575.155.350.000  

                                               

25,64  

                                       

0,08  

                                           

39  

                                       

1,73  

21 BNGA 

                                     

10,50  

          

30.503.487.805.691  

                                               

20,25  

                                       

0,10  

                                         

118  

                                       

1,70  

22 BNII 

                                       

9,69  

          

15.378.532.845.710  

                                               

20,00  

                                       

0,10  

                                           

32  

                                       

1,23  

23 BNLI 

                                       

5,89  

          

18.858.742.115.363  

                                                      

-    

                                       

0,17  

                                           

64  

                                       

0,60  

24 BSIM 

                                       

8,76  

          

13.324.486.905.923  

                                                      

-    

                                       

0,11  

                                           

21  

                                       

1,26  

25 BSWD 

                                       

9,54  

            

2.383.132.060.045  

                                                      

-    

                                       

0,11  

                                      

(146) 

                                     

(3,39) 

26 BTPN 

                                     

13,54  

          

14.772.714.601.120  

                                               

39,30  

                                       

0,07  

                                         

209  

                                       

2,10  

27 BVIC 

                                       

8,16  

            

1.836.094.448.304  

                                                      

-    

                                       

0,12  

                                           

21  

                                       

0,36  

28 DNAR 

                                     

24,84  

                

652.500.000.000  

                                                      

-    

                                       

0,04  

                                             

6  

                                       

0,57  

29 INPC                                                                                                                                                                                                                                   



 
 

 
 

15,97  1.394.014.036.574  -    0,28  8  2,45  

30 MCOR 

                                     

15,06  

            

4.107.970.805.497  

                                                      

-    

                                       

0,07  

                                             

8  

                                       

0,54  

31 MEGA 

                                     

15,53  

          

21.483.246.510.510  

                                               

49,91  

                                       

0,06  

                                         

187  

                                       

2,24  

32 NISP 

                                     

28,81  

          

21.258.817.644.558  

                                            

415,35  

                                       

0,04  

                                         

127  

                                       

1,96  

33 NOBU 

                                       

5,62  

            

3.939.756.644.325  

                                                      

-    

                                       

0,18  

                                             

8   0.48  

34 PNBN 

                                     

41,90  

          

25.051.151.837.920  

                                                      

-    

                                       

0,02  

                                         

100  

                                       

2,61  

35 PNBS 

                                     

20,52  

            

1.678.150.908.644  

                                                      

-    

                                       

0,05  

                                         

(96) 

                                   

(10,77) 

36 SDRA 

                                       

8,00  

            

6.260.106.099.178  

                                                 

7,94  

                                       

0,13  

                                         

189  

                                       

2,37  

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 
 

 
 

LAMPIRAN 2 

DATA TIAP VARIABEL TAHUN 2018 

No. Perusahaan 

Holding 

Period Market Value 

Devidend 

Payout 

Ratio 

(%) 

Trading 

Volume 

Activity Earning Per Share 

Return 

On 

Assets 

(%) 

1 AGRO 

                                     

33,47  

                   

4.514.105.883.645  

                                                  

19,10  

                                       

0,03  

                                           

10  

                                       

0,86  

2 AGRS 

                                     

33,42  

                   

1.706.943.365.139  

                                                         

-    

                                       

0,03  

                                           

(6) 

                                     

(0,77) 

3 BACA  

                                       

3,87  

                   

1.438.771.134.895  

                                                         

-    

                                       

0,26  

                                           

23  

                                       

0,60  

4 BBCA 

                                       

6,46  

               

585.094.206.062.500  

                                                  

32,17  

                                       

0,16  

                                     

1.057  

                                       

3,13  

5 BBHI 

                                     

25,64  

                       

707.829.607.658    

                                       

0,04  

                                         

(52) 

                                     

(5,44) 

6 BBKP 

                                       

3,91  

                   

4.532.592.502.972  

                                                         

-    

                                       

0,26  

                                           

16  

                                       

0,20  

7 BBMD 

                                     

10,54  

                   

5.669.887.262.500  

                                                  

35,00  

                                       

0,01  

                                           

58  

                                       

2,20  

8 BBNI 

                                     

23,01  

               

148.839.589.355.412  

                                                  

25,00  

                                       

0,04  

                                         

805  

                                       

2,80  

9 BBRI 

                                       

5,33  

               

408.582.995.625.000  

                                                  

50,45  

                                       

0,19  

                                         

262  

                                       

3,68  

10 BBTN 

                                       

9,02  

                 

30.234.450.000.000  

                                                  

19,94  

                                       

0,11  

                                         

266  

                                       

1,34  

11 BBYB 

                                       

8,68  

                   

1.583.925.156.792  

                                                  

40,00  

                                       

0,12  

                                             

3  

                                     

(2,83) 

12 BDMN 

                                     

35,71  

                 

67.092.503.555.000  

                                                  

35,02  

                                       

0,03  

                                         

409  

                                       

3,10  

13 BGTG                                                                                                                                                                                                                                               



 
 

 
 

2,01  1.072.805.760.000  -    0,50  8  0,16  

14 BINA 

                                     

43,98  

                   

3.448.207.506.250  

                                                         

-    

                                       

0,02  

                                             

7  

                                       

0,50  

15 BJBR 

                                       

2,41  

                   

2.024.334.583.757  

                                                  

55,88  

                                       

0,42  

                                         

160  

                                       

1,32  

16 BJTM 

                                     

42,85  

                   

9.923.014.425.575  

                                                  

54,30  

                                       

0,02  

                                           

84  

                                       

2,96  

17 BKSW 

                                     

51,23  

                   

4.071.754.223.705  

                                                         

-    

                                       

0,02  

                                             

2  

                                       

0,12  

18 BMAS 

                                     

12,40  

                   

1.568.541.922.914  

                                                  

44,44  

                                       

0,08  

                                             

8  

                                       

1,54  

19 BMRI 

                                       

4,95  

               

333.958.333.328.562  

                                                  

22,50  

                                       

0,20  

                                     

1.072  

                                       

3,17  

20 BNBA 

                                     

13,91  

                       

623.180.250.000  

                                                  

27,50  

                                       

0,07  

                                           

40  

                                       

1,77  

21 BNGA 

                                     

19,96  

                 

24.911.705.283.124  

                                                  

19,94  

                                       

0,05  

                                         

139  

                                       

1,85  

22 BNII 

                                     

27,01  

                 

17.205.580.456.591  

                                                  

18,46  

                                       

0,04  

                                           

39  

                                       

1,48  

23 BNLI 

                                       

9,00  

                 

16.019.414.770.856  

                                                         

-    

                                       

0,11  

                                           

77  

                                       

0,80  

24 BSIM 

                                     

51,48  

                   

9.286.763.685.623  

                                                         

-    

                                       

0,02  

                                             

3  

                                       

0,25  

25 BSWD 

                                     

46,29  

                   

2.430.400.000.000  

                                                         

-    

                                       

0,02  

                                           

11  

                                       

0,24  

26 BTPN 

                                       

3,05  

                 

21.002.695.024.880  

                                                  

76,40  

                                       

0,33  

                                         

337  

                                       

3,10  

27 BVIC 

                                     

29,60  

                   

1.816.584.589.939  

                                                         

-    

                                       

0,03  

                                           

12  

                                       

0,32  

28 DNAR 

                                     

63,22  

                       

661.500.000.000  

                                                         

-    

                                       

0,02  

                                           

11  

                                       

0,81  



 
 

 
 

29 INPC 

                                       

3,55  

                   

1.176.776.807.500  

                                                         

-    

                                       

0,06  

                                             

6  

                                       

2,55  

30 MCOR 

                                     

15,06  

                   

2.981.189.339.617  

                                                         

-    

                                       

0,07  

                                           

15  

                                       

0,86  

31 MEGA 

                                     

10,23  

                 

29.213.036.989.170  

                                                  

49,93  

                                       

0,10  

                                         

230  

                                       

2,47  

32 NISP 

                                     

47,30  

                 

19.922.254.095.939  

                                                         

-    

                                       

0,02  

                                         

154  

                                       

2,10  

33 NOBU 

                                       

4,83  

                   

4.183.841.820.825  

                                                         

-    

                                       

0,21  

                                           

11  

                                       

0,42  

34 PNBN 

                                     

14,43  

                 

24.358.632.015.477  

                                                         

-    

                                       

0,07  

                                         

129  

                                       

2,16  

35 PNBS 

                                       

3,15  

                   

1.065.412.534.252  

                                                         

-    

                                       

0,32  

                                             

1  

                                       

0,26  

36 SDRA 

                                     

13,33  

                   

5.478.621.106.455  

                                                  

18,29  

                                       

0,07  

                                           

82  

                                       

2,59  

 



 
 

 
 

LAMPIRAN 3 

UJI STATISTIK DESKRIPTIF 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. 

Deviation 

HP 72 1.16 63.22 16.8901 14.58333 

MV 72 575.00 585,000.00 49,512.00 123,339.00 

DPR 72 .00 415.35 22.4311 51.28061 

TVA 72 .01 .86 .1297 .14748 

EPS 72 -146.00 1072.00 141.2778 260.54213 

ROA 72 -10.77 3.93 1.0781 2.18319 

Valid N 

(listwise) 
72 

    

 



 
 

 
 

LAMPIRAN  4 

NORMALITAS 

 

 
 

 

 

 

 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardi

zed Residual 

N 72 

Normal Parametersa,b 

Mean 0E-7 

Std. 

Deviation 
.95265848 

Most Extreme 

Differences 

Absolute .146 

Positive .146 

Negative -.120 

Kolmogorov-Smirnov Z 1.235 

Asymp. Sig. (2-tailed) .095 

a. Test distribution is Normal. 

b. Calculated from data. 

 



 
 

 
 

LAMPIRAN 5 

 

MULTIKOLINIERITAS 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardiz

ed 

Coefficien

ts 

t Sig. Collinearity 

Statistics 

B Std. 

Error 

Beta Toleran

ce 

VIF 

1 

(Consta

nt) 
24.746 2.210 

 
11.196 .000 

  

MV -240,000 .000 -.204 -1.175 .244 .334 2.991 

DPR -.002 .029 -.006 -.055 .956 .947 1.056 

TVA -53.406 9.976 -.540 -5.353 .000 .986 1.014 

EPS .002 .010 .029 .158 .875 .294 3.405 

ROA .064 .776 .010 .082 .935 .743 1.346 

a. Dependent Variable: HP 

 



 
 

 
 

LAMPIRAN  6 

HETEROSKEDASTISITAS 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 11.025 1.237  8.909 .000 

MV -187,000 .000 -.316 -1.631 .108 

DPR -.021 .016 -.147 -1.282 .204 

TVA -4.983 5.585 -.101 -.892 .376 

EPS -.003 .006 -.100 -.486 .628 

ROA .652 .435 .195 1.501 .138 

a. Dependent Variable: RES1 

 

 

 



 
 

 
 

LAMPIAN 7 

AUTOKORELASI 

Model Summaryb 

Mode

l 

R R Square Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .581a .338 .288 12.30930 1.892 

a. Predictors: (Constant), ROA, TVA, DPR, MV, EPS 

b. Dependent Variable: HP 

 



 
 

 
 

LAMPIRAN  8 

REGRESI 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 24.746 2.210  11.196 .000 

MV -240,600 .000 -.204 -1.175 .244 

DPR -.002 .029 -.006 -.055 .956 

TVA -53.406 9.976 -.540 -5.353 .000 

EPS .002 .010 .029 .158 .875 

ROA .064 .776 .010 .082 .935 

a. Dependent Variable: HP 

 



 
 

 
 

LAMPIRAN  9 

Uji t 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 24.746 2.210  11.196 .000 

MV -240,600 .000 -.204 -1.175 .244 

DPR -.002 .029 -.006 -.055 .956 

TVA -53.406 9.976 -.540 -5.353 .000 

EPS .002 .010 .029 .158 .875 

ROA .064 .776 .010 .082 .935 

a. Dependent Variable: HP 

 



 
 

 
 

LAMPIRAN 10 

KOEFISIEN DETERMINASI 

 

Model Summaryb 

Mode

l 

R R Square Adjusted R 

Square 

Std. Error of 

the Estimate 

1 .581a .338 .288 12.30930 

a. Predictors: (Constant), ROA, TVA, DPR, MV, EPS 

b. Dependent Variable: HP 
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