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Lampiran 1
DAFTAR SAMPEL PENELITIAN
No. Nama Perusahaan Kode Perusahaan
1 PT Adaro Energy Tbk. ADRO
2 PT Aneka Kimia Raya Tbk. AKRA
3 PT Aneka Tambang Tbk. ANTM
4 | PT Astra International Tbk. ASII
5 PT Gudang Garam Tbk. GGRM
6 PT Hanjaya Mandala Sampoerna Tbk. HMSP
7 PT Indofood CBP Sukses Makmur Tbk. ICBP
8 PT Vale Indonesia Tbk. INCO
9 PT Indofood Sukses Makmur Tbk. INDF
10 | PT Indocement Tunggal Prakarsa Thk. INTP
11 | PT Jasa Marga (Persero) Thk. JSMR
12 | PT Kalbe Farma Tbk. KLBF
13 | PT Matahari Department Store Thk. LPPF
14 | PT Media Nusantara Citra Tbk. MNCN
15 | PT Perusahaan Gas Negara (Persero) Tbk. PGAS
16 | PT Bukit Asam Tbk. PTBA
17 | PT Surya Citra Medika Tbk. SCMA
18 | PT Semen Indonesia (Persero) Tbk. SMGR
19 | PT Sri Rejeki Isman Tbk. SRIL
20 | PT Telekomunikasi Indonesia (Persero) Tbk. TLKM
21 | PT United Tractors Tbk. UNTR
22 | PT Unilever Indonesia Tbk. UNVR
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Lampiran 2

Tahun

2014
2015
2016
2017
2018

Tahun

2014
2015
2016
2017
2018

DATA SUKU BUNGA DAN INFLASI PERIODE 2014-2018

Jan
7.5
7.75
7.25
4.75
4.25

Jan
8.22
6.96
4.14
3.49
3.25
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Feb
7.5
7.5

4.75
4.25

Feb
7.75
6.29
4.42
3.83
3.18

Mar
7.5
7.5
6.75
4.75
4.25

Mar
7.32
6.38
4.45
3.61
3.4

SUKU BUNGA (%)

Apr
7.5
7.5
5.5
4.75
4.25

Apr
7.25
6.79
3.6

3.61
3.41

Mei

7.5

7.5

5.5

4.75

4.75

Bulan
Jun  Jul

75 7.5
75 75
525 5.25
4.75 | 4.75
525 5.25

Inflasi (%)

Mei
7.32
7.15
3.33
4.33
3.23

Bulan
Jun  Jul

6.7 4.53
7.26 7.26
3.45 3.21
4.37 3.88
3.12 3.18

Agu
7.5
7.5
5.25
4.5
55

Agu
3.99
7.18
2.79
3.82
3.2

Sept
7.5
7.5

4.25
5.75

Sept
4.53
6.83
3.07
3.37
2.88

Okt
7.5
7.5
4.75
4.25
5.75

Okt
4.83
6.25
3.31
3.58
3.16

Nov
7.5
7.5

4.75

4.25

Nov
6.23
4.89
3.58
3.3
3.23

Des
7.75
7.5
4.75
4.25

Des
8.36
3.35
3.02
3.61
3.13

120



Lampiran 3
DATA KINERJA KEUANGAN EMITEN
éﬁﬂgn Tahun ROA DER ROE EPS
2014 2.86 0.97 5.62 69.17
2015 2.53 0.78 4.50 65.74
ADRO 2016 5.22 0.72 9.00 140.56
2017 7.87 0.67 13.11 204.71
2018 6.76 0.64 11.10 189.91
2014 5.34 1.48 13.26 206.99
2015 6.96 1.09 14.53 262.36
AKRA 2016 6.61 0.96 12.97 253.22
2017 7.75 0.86 14.45 299.94
2018 8.01 1.01 16.08 409.70
2014 -3.52 0.85 -6.50 -81.28
2015 -4.75 0.66 -7.87 -59.96
ANTM 2016 0.22 0.63 0.35 2.77
2017 0.45 0.62 0.74 5.60
2018 2.63 0.69 4.43 36.39
2014 9.37 0.96 18.39 473.80
2015 6.36 0.94 12.34 357.31
ASII 2016 6.99 0.87 13.08 374.37
2017 7.84 0.89 14.82 466.39
2018 7.94 0.98 15.70 535.35
2014 9.27 0.75 16.24 2790.19
2015 10.16 0.67 16.98 3344.78
GGRM 2016 10.60 0.59 16.87 3470.26
2017 11.62 0.58 18.38 4030.66
2018 11.28 0.53 17.27 4049.62
2014 35.87 1.10 75.43 2322.86
2015 27.26 0.19 32.37 2277.36
HMSP 2016 30.02 0.24 37.34 109.72
2017 29.37 0.26 37.14 108.93
2018 29.05 0.32 38.29 116.39
2014 10.16 0.66 16.83 446.62
2015 11.01 0.62 17.84 514.62
ICBP 2016 12.56 0.56 19.63 617.45
2017 11.21 0.56 17.43 325.55
2018 13.56 0.51 20.52 392.37
2014 7.38 0.31 9.65 215.61
2015 2.21 0.25 2.75 70.11
INCO 2016 0.09 0.21 0.10 2.58
- 2017 -0.70 0.20 -0.84 -20.82
§ 2018 2.75 0.17 3.21 88.56
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2014 5.99 1.08 12.49 220.00
2015 4.04 1.13 8.60 338.02
INDF 2016 6.41 0.87 11.99 472.02
2017 5.85 0.88 11.00 474.75
2018 5.14 0.93 9.94 474.48
2014 18.26 0.17 21.28 1431.82
2015 15.76 0.16 18.25 1183.48
INTP 2016 12.88 0.15 14.81 1051.37
2017 6.44 0.18 7.57 505.22
2018 4.12 0.16 412 311.29
2014 3.81 1.79 10.64 206.39
2015 3.59 1.97 10.67 213.14
JSMR 2016 3.37 2.27 11.04 260.40
2017 2.64 3.31 11.40 303.15
2018 2.47 3.08 10.08 303.48
2014 17.07 0.27 21.61 44.05
2015 15.02 0.25 18.81 42.76
KLBF 2016 15.44 0.22 18.86 49.06
2017 14.76 0.20 17.66 51.28
2018 13.76 0.19 16.33 52.42
2014 41.64 18.19 799.10 486.35
2015 45.79 2.52 160.99 610.31
LPPF 2016 41.57 1.62 108.86 692.17
2017 35.14 1.33 81.92 653.57
2018 21.79 1.77 60.43 376.07
2014 13.84 0.45 20.05 123.42
2015 8.82 0.51 13.35 83.05
MNCN 2016 10.41 0.50 15.63 95.87
2017 10.41 0.54 15.99 101.80
2018 9.83 0.54 15.09 107.27
2014 12.03 1.10 24.23 370.78
2015 6.20 1.15 13.32 242.58
PGAS 2016 4.52 1.16 9.73 168.67
2017 2.35 0.97 4.64 80.00
2018 4.59 1.48 11.39 182.96
2014 13.63 0.71 23.29 875.02
2015 12.06 0.82 21.93 883.59
PTBA 2016 10.90 0.76 19.18 870.69
2017 20.68 0.59 32.95 1942.79
2018 21.19 0.49 31.48 436.08
2014 30.63 0.36 41.64 99.42
2015 33.32 0.34 4457 104.20
SCMA 2016 31.35 0.30 40.78 102.65
2017 24.47 0.22 29.91 91.06
2018 24.03 0.20 28.91 101.55
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2014 16.24 0.37 22.29 938.35
2015 11.86 0.39 16.49 762.28
SMGR 2016 10.25 0.45 14.83 762.30
2017 4.17 0.61 6.71 339.54
2018 6.03 0.56 9.43 519.11
2014 7.23 2.00 21.68 29.94
2015 7.11 1.83 20.11 43.88
SRIL 2016 6.27 1.86 17.93 42.90
2017 6.75 1.70 18.22 58.71
2018 6.20 1.64 16.38 66.13
2014 15.22 0.64 24.90 145.22
2015 14.03 0.78 24.96 153.66
TLKM 2016 16.24 0.70 27.64 171.93
2017 16.48 0.77 29.16 219.69
2018 13.08 0.76 23.00 182.03
2014 8.03 0.56 12.55 1439.52
2015 4.52 0.57 7.11 1033.07
UNTR 2016 7.98 0.50 11.98 1341.03
2017 9.33 0.73 16.14 1984.64
2018 9.89 1.04 20.15 2982.63
2014 40.18 211 124.78 752.10
2015 37.20 2.26 121.22 766.95
UNVR 2016 38.16 2.56 135.85 837.57
2017 37.05 2.65 135.40 918.03
2018 46.66 1.58 120.21 1193.90
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Lampiran 4

DATA RISIKO SISTEMATIS DAN RETURN SAHAM EMITEN
PERIODE 2014-2018

Emiten Tahun | Risiko Sitematis Return Saham
2014 -1.008 -0.046
2015 -1.008 -0.505
ADRO 2016 -1.008 2.117
2017 -1.008 0.159
2018 -1.008 -0.347
2014 -2.573 -0.058
2015 -2.573 0.742
AKRA 2016 -2.573 -0.164
2017 -2.573 0.058
2018 -2.573 -0.324
2014 -8.290 -0.023
2015 -8.290 -0.649
ANTM 2016 -8.290 1.850
2017 -8.290 -0.302
2018 -8.290 6.344
2014 0.502 0.092
2015 0.502 -0.192
ASII 2016 0.502 0.379
2017 0.502 0.003
2018 0.502 -0.009
2014 2.854 0.445
2015 2.854 -0.094
GGRM 2016 2.854 0.162
2017 2.854 0.311
2018 2.854 -0.002
2014 -0.275 0.100
2015 -0.275 0.379
HMSP 2016 -0.275 0.019
2017 -0.275 0.235
2018 -0.275 -0.216
2014 0.420 0.284
2015 0.420 0.029
ICBP 2016 0.420 0.273
2017 0.420 0.038
2018 0.420 0.174
— 2014 2.395 0.368
i 2015 2.395 -0.549
'm INCO 2016 2.395 0.725
P 2017 2.395 0.025
pu 2018 2.395 0.128
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2014 0.013 0.023

2015 0.013 -0.233

INDF 2016 0.013 0.531

2017 0.013 -0.038

2018 0.013 -0.023

2014 3.559 0.250

2015 3.559 -0.107

INTP 2016 3.559 -0.310

2017 3.559 0.425

2018 3.559 -0.159

2014 5.255 0.492

2015 5.255 -0.259

JSMR 2016 5.255 -0.171
2017 5.255 0.481

2018 5.255 -0.331

2014 3.202 0.464

2015 3.202 -0.279

KLBF 2016 3.202 0.148
2017 3.202 0.116

2018 3.202 -0.101

2014 0.263 0.364

2015 0.263 0.173

LPPF 2016 0.263 -0.141
2017 0.263 -0.339

2018 0.263 -0.440

2014 0.729 -0.032

2015 0.729 -0.270

MNCN 2016 0.729 -0.054
2017 0.729 -0.268

2018 0.729 -0.463

2014 2.294 0.341

2015 2.294 -0.543

PGAS 2016 2.294 -0.016
2017 2.294 -0.352

2018 2.294 0.211

2014 -3.045 0.225

2015 -3.045 -0.638

PTBA 2016 -3.045 1.762
2017 -3.045 -0.803

2018 -3.045 0.748

2014 1.835 0.333

2015 1.835 -0.114

SCMA 2016 1.835 -0.097
2017 1.835 -0.114

2018 1.835 -0.246

Optimization Software:
www . balesio.com
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2014 2.279 0.145

2015 2.279 -0.296

SMGR 2016 2.279 -0.195
2017 2.279 0.079

2018 2.279 0.162

2014 -4.279 -0.335

2015 -4.279 1.387

SRIL 2016 -4.279 -0.409

2017 -4.279 0.652

2018 -4.279 -0.058

2014 0.952 0.333

2015 0.952 0.084

TLKM 2016 0.952 0.282
2017 0.952 0.116

2018 0.952 -0.155

2014 1.727 -0.087

2015 1.727 -0.023

UNTR 2016 1.727 0.254
2017 1.727 0.666

2018 1.727 -0.227

2014 1.870 0.242

2015 1.870 0.146

UNVR 2016 1.870 0.049
2017 1.870 0.441

2018 1.870 -0.188

Optimization Software:
www . balesio.com

126



Lampiran 5

Uji Normalitas

Histogram

127

UJI ASUMSI KLASIK

Normal P- Piot of Regression Standardized Residual

o
1

Frequency

—

_Dependent Variable: RETURN SAHAM Dependent Variable: RETURN SAHAM

Moan = .5 8E. 15
D Dwy » D33
=110

Expected Cum Prob

Lo T T

+—1

Regression Standardized Residual

Uji Multikolinearitas

Optimization Software:
www.balesio.com
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Observed Cum Preb

Coefficients?

Collinearity Statistics
Model Tolerance VIF
1 (Constant)
KINERJA KEUANGAN 175 5.702
T.ROA 214 5.524
T.DER .149 6.689
T.ROE .128 5.420
T.EPS .761 1.313
T.INFLASI 131 7.659
T.SBI .130 7.664
RISIKO SISTEMATIS .910 1.099

a. Dependent Variable: RETURN SAHAM



Uji Heteroskedastisitas

Scatterplot

Dependent Variable: RETURN SAHAM
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Regression Studentized Residual

T T T T
-9 -1 0 1

(S

Regression Standardized Predicted Value

Uji Autokorelasi

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .8762 767 .641 46741 2.896

a. Predictors: (Constant), RISIKO SISTEMATIS, T.SBI, Kinerja_Keuangan, T.EPS,

T.ROA, T.DER, T.INFLASI, T.ROE
b. Dependent Variable: RETURN SAHAM

A"
E =

/\_r'

Optimization Software:
www . balesio.com




Lampiran 6

ANALISIS REGRESI

Analisis Regresi Model 1

Variables Entered/Removed?

Model

Variables

Entered

Variables

Removed Method

1 T.SBI, T.EPS,
Kinerja_Keuang
an, T.ROA,
T.DER,
T.INFLASI,
T.ROEP

Enter

a. Dependent Variable: RISIKO SISTEMATIS

b. All requested variables entered.

Model Summary®

Model

Adjusted R Std. Error of the

R R Square Square Estimate

Durbin-Watson

1

.7592

576 427 .87679

2.329

a. Predictors: (Constant), T.SBI, T.EPS, Kinerja_Keuangan, T.ROA, T.DER, T.INFLASI,

T.ROE

b. Dependent Variable: RISIKO SISTEMATIS

Coefficients?

129

Unstandardized
Coefficients Standardized Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) .635 1.651 .292 .004
Kinerja_Keuangan .395 .079 .270 .205 .082
T.ROA 242 .751 317 .354 .039
T.DER .048 .548 134 .548 .058
T.ROE .326 512 .358 .638 .005
T.EPS .095 .042 .238 .251 .026
T.INFLASI .066 .638 .006 .022 .099

2 119 413 .013 .051 .096

|PDF

_

Optimization Software:
www.balesio.com

ent Variable: RISIKO SISTEMATIS



Analisis Regresi Model 2

Variables Entered/Removed?

Variables

Model Entered

Variables

Removed

Method

1 RISIKO
SISTEMATIS,
T.SBI,
Kinerja_Keuang
an, T.EPS,
T.ROA, T.DER,
T.INFLASI,
T.ROEP

Enter

a. Dependent Variable: RETURN SAHAM

b. All requested variables entered.

Model Summary®

130

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .8762 767 .641 46741 2.896

a. Predictors: (Constant), RISIKO SISTEMATIS, T.SBI, Kinerja_Keuangan, T.EPS, T.ROA,

T.DER, T.INFLASI, T.ROE

b. Dependent Variable: RETURN SAHAM

Coefficients?

_

Unstandardized | Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. | Tolerance VIF
(Constant) .059 .594 .099( .000
Kinerja_Keuangan .004 .013 .076 327 | .044 175 5.702
T.ROA .043 .123 .136 .354| .024 214 5.524
T.DER .058 .252 .058 .230| .048 .149 6.689
T.ROE .011 .083 .079 137 .039 .128 5.420
T.EPS .004 .007 .069 .618 | .050 761 1.313
T.INFLASI -.373 494 -.204| -.755| .045 131 7.659
T.SBI -.324 .376 -233| -.861| .031 .130 7.664
STEMATIS .090 .016 .130] 1.273| .002 .910 1.099

Optimization Software:
www.balesio.com

ent Variable: RETURN SAHAM



