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LAMPIRAN 

Lampiran 1 

Tabel Sampel Penelitian 

No Kode Emiten Nama Perusahaan 

1 ACES Ace Hardware Indonesia Tbk 

2 ADHI Adhi Karya (Persero) Tbk 

3 ADRO Adaro Energy Indonesia Tbk 

4 AKRA AKR Corporindo Tbk 

5 AMRT Sumber Alfaria Trijaya Tbk 

6 ANTM Aneka Tambang Tbk  

7 ASII Astra International Tbk 

8 BRPT Barito Pacific Tbk 

9 BSDE Bumi Serpong Damai Tbk  

10 CPIN Charoen Pokphand Indonesia Tbk 

11 CTRA Ciputra Development Tbk  

12 ELSA Elnusa Tbk 

13 EMTK Elang Mahkota Teknologi Tbk 

14 ERAA Erajaya Swasembada Tbk  

15 EXCL XL Axiata Tbk 

16 GGRM Gudang Garam Tbk 

17 HMSP Hanjaya Mandala Sampoerna Tbk  

18 HRUM Harum Energy Tbk 

19 ICBP Indofood CBP Sukses Makmur Tbk 

20 INCO Vale Indonesia Tbk 

21 INDF Indofood Sukses Makmur Tbk  

22 INDY Indika Energy Tbk 

23 INKP Indah Kiat Pulp & Paper Tbk 

24 INTP Indocement Tunggal Prakarsa Tbk 
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25 ITMG Indo Tambangraya Megah Tbk 

26 JPFA Japfa Comfeed Indonesia Tbk 

27 JSMR Jasa Marga (Persero) Tbk 

28 KLBF Kalbe Farma Tbk  

29 LPPF Matahari Department Store Tbk 

30 MDKA Merdeka Copper Gold Tbk 

31 MEDC Medco Energi Internasional Tbk  

32 MIKA Mitra Keluarga Karyasehat Tbk 

33 MNCN Media Nusantara Citra Tbk  

34 PGAS Perusahaan Gas Negara Tbk  

35 PTBA Tambang Batubara Bukit Asam Tbk 

36 PTPP Pembangunan Perumahan (Persero) Tbk 

37 PWON Pakuwon Jati Tbk 

38 SCMA Surya Citra Media Tbk 

39 SMGR Semen Indonesia (Persero) Tbk 

40 SMRA Summarecon Agung Tbk 

41 SRILL Sri Rejeki Isman Tbk 

42 TBIG Tower Bersama Infrastructure Tbk 

43 TINS Timah Tbk 

44 TKIM Tjiwi Kimia Paper Factory Tbk 

45 TLKM Telkom Indonesia (Persero) Tbk 

46 TOWR Sarana Menara Nusantara Tbk 

47 TPIA Chandra Asri Pacific Tbk 

48 UNTR United Tractors Tbk 

49 UNVR Unilever Indonesia Tbk 

50 WIKA Wijaya Karya (Persero) Tbk 

51 WSBP Wakita Beton Precast Tbk 

52 WSKT Waskita Karya (Persero) Tbk  
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Lampiran 2 

Hasil SPSS 

Statistik Deskriptif 

 

 

Uji Normalitas (Kolmogorov-Smirnov Test) I 
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Uji Normalitas (Kolmogorov-Smirnov Test) II 
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Hasil Pengujian Heterokedastisitas 

 

Hasil Pengujian Autokorelasi 
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Hasil Pengujian Multikolinearitas  

 

Hasil Pengujian Koefisien Determinasi (R2) 

 

Hasil Pengujian Uji F (Uji Anova) 

 

Hasil Pengujian Uji t (Parsial)  
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Data Ouutlier (Casewise Diagnostics) 

 

Casewise Diagnosticsa 

Case Number Std. Residual Return Saham Predicted Value Residual 

22 2.659 1.30 .0655 1.23448 

29 4.487 2.15 .0673 2.08271 

50 3.109 1.51 .0667 1.44331 

71 5.202 2.46 .0452 2.41484 

115 4.521 2.25 .1512 2.09883 

124 2.571 1.18 -.0137 1.19365 

129 2.714 1.36 .1002 1.25985 

a. Dependent Variable: Return Saham 

 

 

Casewise Diagnosticsa 

Case Number Std. Residual Return Saham Predicted Value Residual 

20 3.458 1.21 .0905 1.11947 

98 3.641 1.27 .0911 1.17892 

a. Dependent Variable: Return Saham 

 

 

Casewise Diagnosticsa 

Case Number Std. Residual Return Saham Predicted Value Residual 

16 2.576 .72 -.0469 .76690 

68 2.689 .77 -.0305 .80048 

80 2.626 .86 .0781 .78186 

131 2.717 .81 .0011 .80893 

134 2.695 .80 -.0023 .80226 

a. Dependent Variable: Return Saham 

 

 

Casewise Diagnosticsa 

Case Number Std. Residual Return Saham Predicted Value Residual 

12 2.690 .71 .0162 .69382 

81 2.805 .70 -.0233 .72331 

102 2.599 .62 -.0503 .67026 

129 3.022 .75 -.0294 .77938 

a. Dependent Variable: Return Saham 
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Casewise Diagnosticsa 

Case Number Std. Residual Return Saham Predicted Value Residual 

33 2.939 .59 -.0708 .66081 

a. Dependent Variable: Return Saham 
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Lampiran 3 

Formulir Bimbingan Skripsi 
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Lampiran 4 

Hasil Uji Turnitin 
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