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No.

Kode Perusahaan

Nama Perusahaan

B-BTPN

Bank Tabungan Pensiunan Nasional Tbk.

1

2 B-BMDR Bank Mandiri (Persero)Tbk.

3 B-BNI Bank Negara Indonesia (Persero) Tbk.
4 B-BRI Bank Rakyat Indonesia (Persero) Thk.
5 B-BBTN Bank Tabungan Nasional (Persero)Tbk.
6 B-VICT Bank Victoria International Tbk.
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No. | Kode Nama Tahun | Y X1l | X2 | X3 | X4 X5
Emiten | Perusahaan
1 B- Bank 2016 | 0,029 |05 |0,86|0,9 |0,006391 | 0,98
BTPN | Tabungan 2017 | 0,02 |0,67|0,89|0,94 | 0,011699 | 0,97
Pensiunan | 2018 |0,03 | 0,8 |0,83| 0,94 | 0,009308 | 0,96
Nasional 2019 |0,022|/0,8 |0,97|092 |0 0,95
Tbk.
2 B- Bank 2016 | 0,018 | 0,83 |0,94 | 0,59 | 0,000122 | 0,99
BMDR | Mandiri 2017 | 0,024 | 0,82 | 0,78 | 0,66 | 0,000089 | 0,99
(Persero) 2018 | 0,028 10,83 (0,79 |1 0,000093 | 0,99
Thk. 2019 |0,028|/058|08 |1 0,000198 | 0,99
3 B-BNI | Bank 2016 | 0,024 0,81 | 0,49 | 0,75 | 0,000029 | 0,98
Negara 2017 | 0,024 |0,83|0,6 | 0,92 |0,000026 | 0,99
Indonesia 2018 | 0,025 | 0,76 | 0,51 | 0,97 | 0,000024 | 0,99
(Persero) 2019 | 0,023 0,37 | 0,53 | 0,95 | 0,000076 | 0,98
Tbk.
4 B-BRI | Bank 2016 | 0,034 |0,28 | 0,6 | 0,93 | 0,000059 | 0,99
Rakyat 2017 | 0,033 |0,59|0,84 | 0,92 | 0,000064 | 0,99
Indonesia 2018 | 0,032 |0,63|0,82 | 0,95 | 0,000052 | 0,99
(Persero) 2019 |0,031/04 |0,7 |0,93|0,000042 | 0,99
Tbk.
5 B- Bank 2016 | 0,016 | 0,38 | 0,76 | 0,81 | 0,000045 | 0,97
BBTN | Tabungan 2017 |0,015|0,25| 0,64 | 0,85 | 0,000015 | 0,98
Negara 2018 | 0,012 |05 |0,55|0,91 | 0,000139 | 0,97
(Persero) 2019 | 0,001 0,55 0,33 | 0,94 | 0,000086 | 0,95
Tbk.
6 B- Bank 2016 | 0,004 | 0,55 | 0,95 0,86 | 0,024936 | 0,75
VICT | Victoria 2017 | 0,006 | 0,43 |1 0,71 | 0,024936 | 0,71
International | 2018 | 0,003 | 0,63 [ 0,98 | 1 0 0,76
Thbk. 2019 |- 0,56 | 1 1 0 0,76

0,001




Lampiran 4: Hasil Output SPSS

Statistik Deskriptif

Descriptive Statistics

N Minimum Maximum Mean Std. Deviation

Y 24 -,001 ,034 ,01996
X1 24 25 ,83 ,5965
X2 24 33 1,00 , 7576
X3 24 ,59 1,00 ,8897
X4 24 ,000000 ,024936 ,00326784
X5 24 71 ,99 ,9400
Valid N (listwise) 24

Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 24
Normal Parameters®? Mean ,0000000
Std. Deviation ,00562641
Most Extreme Differences Absolute ,089
Positive ,084
Negative -,089
Test Statistic ,089
Asymp. Sig. (2-tailed) ,200¢4

a. Test distribution is Normal.
b. Calculated from data.

c. Lilliefors Significance Correction.

d. This is a lower bound of the true significance.




Uji Multikolinearitas

Coefficients?

92

Model Unstandardized Standardized t Sig. Collinearity
Coefficients Coefficients Statistics
B Std. Error Beta Tolerance | VIF
(Constant) -,135 ,027 -4,940 | ,000
X1 ,000 ,008 -,006 | -,046 |,964 ,883| 1,132
1 X2 ,020 ,009 352 | 2,287,035 ,6451 1,550
X3 ,019 ,013 ,193| 1,485,155 ,901| 1,110
X4 ,364 ,242 ,250| 1,504,150 ,5651| 1,813
X5 ,130 ,021 1,103| 6,237,000 ,489 | 2,046
a. Dependent Variable: Y
Uji Heteroskedastisitas
Coefficients?
Model Unstandardized Coefficients | Standardized Coefficients t Sig.
B Std. Error Beta
(Constant) ,021 ,012 1,714,104
X1 -,006 ,003 -,345(-1,721 1,102
X2 -,007 ,004 -,4131-1,762 1,095
1
X3 -,008 ,006 -,292-1,472 1,158
X4 ,066 ,108 156 ,615],546
X5 ,000 ,009 -,012| -,044,965
a. Dependent Variable: ABSRES
Uji Autokorelasi
Model Summary®
Model R R Square Adjusted R | Std. Error of Durbin-
Square the Estimate Watson
1 ,8512 725 ,649 ,006360 1,281

a. Predictors: (Constant), X5, X3, X1, X2, X4

b. Dependent Variable: Y




Uji Koefisien Determinasi

Model Summary®

Model R R Square Adjusted R | Std. Error of Durbin-
Square the Estimate Watson
1 ,8512 , 725 ,649 ,006360 1,281
a. Predictors: (Constant), X5, X3, X1, X2, X4
b. Dependent Variable: Y
Uji t
Coefficients?
Model Unstandardized Coefficients | Standardized Coefficients t Sig.
B Std. Error Beta
(Constant) -,135 ,027 -4,940 | ,000
X1 ,000 ,008 -,006| -,046|,964
X2 ,020 ,009 ,352| 2,287,035
! X3 ,019 ,013 , 193] 1,485,155
X4 ,364 242 ,250| 1,504 1,150
X5 ,130 ,021 1,103 | 6,237 |,000
a. Dependent Variable: Y
Uji F
ANOVA?
Model Sum of Squares | Df | Mean Square| F Sig.
Regression ,002| 5 ,000 | 9,491 | ,000°
1 Residual ,001 (18 ,000
Total ,003 | 23

a. Dependent Variable: Y
b. Predictors: (Constant), X5, X3, X1, X2, X4




