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LAMPIRAN 

Lampiran Data Sample Indeks LQ45 yang terdaftar berturut-turun periode 

2022-2023 

NO KODE  NAMA PERUSAHAAN TAHUN 

 
1 ADRO PT Adaro Energy Tbk  

2022 
 

2023 
 

2 PTBA 
PT Tambang Batubara Bukit Asam 

Tbk  

2022 
 

2023 
 

3 PGAS PT Perusahaan Gas Negara Tbk  
2022 

 
2023 

 

4 ITMG PT Indo Tambangraya Megah Tbk  
2022 

 
2023 

 

5 MEDC PT Medco Energi Internasional Tbk  
2022 

 
2023 

 

6 ANTM PT Aneka Tambang Tbk  
2022 

 
2023 

 

7 ASII PT Astra International Tbk  
2022 

 
2023 

 
8 

CPIN PT Charoen Pokphand Indonesia Tbk  
2022 

 
  2023 

 

9 EXCL PT XL Axiata Tbk  
2022 

 
2023 

 

10 ICBP PT Indofood CBP Sukses Makmur Tbk 
2022 

 
2023 

 

11 INCO PT Vale Indonesia Tbk  
2022 

 
2023 

 

12 INDF PT Indofood Sukses Makmur Tbk  
2022 

 
2023 

 

13 INKP PT Indah Kiat Pulp & Paper Tbk  
2022 

 
2023 

 

14 INTP PT Indocement Tunggal Prakasa Tbk  
2022 

 
2023 

 

15 KLBF PT Kalbe Farma Tbk  
2022 

 
2023 

 
16 MDKA PT Merdeka Copper Gold Tbk   2022 

 



 

69 

 

NO KODE  NAMA PERUSAHAAN TAHUN 

 2023 
 

17 SMGR PT Semen Gresik Tbk 
2022 

 
2023 

 

18 TBIG PT Tower Bersama Infrastructur Tbk 
2022 

 
2023 

 

19 TLKM PT Telkom indonesia Tbk 
2022 

 
2023 

 

20 TOWR PT Sarana Menara Nusantara Tbk   
2022 

 
2023 

 

21 TPIA PT Chandra Asri Pacific Tbk 
2022 

 
2023 

 

22 UNTR PT United Tractor Tbk  
2022 

 
2023 

 

23 UNVR PT Unilever Indonesia Tbk  
2022 

 
2023 

 

24 HRUM PT Harum Energy Tbk   
2022 

 
2023 

 

25 EMTK PT Elang Mahkota Teknologi Tbk  
2022 

 
2023 

 

26 BUKA PT Bukalapak.com Tbk 
2022 

 
2023 

 

27 BRPT PT Barito Pasific Tbk 
2022 

 
2023 

 

28 AMRT PT Amerta Indah Otsuka  
2022 

 
2023 

 

29 BBCA PT Bank Central Asia Tbk 
2022 

 
2023 

 

30 BBRI PT Bank Rakyat Indonesia Tbk 
2022 

 
2023 

 

31 BBNI PT Bank Negara Indonesia 
2022 

 
2023 

 

32 BMRI PT Bank Mandiri Tbk 
2022 

 
2023 

 

33 BBTN PT Bank Tabungan Ngegara 
2022 

 
2023 
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Lampiran Data Sampel Indeks LQ45 yang Mengalami Penurunan Nilai PBV 

NO KODE  NAMA PERUSAHAAN TAHUN 

 
1 ADRO PT Adaro Energy Tbk  

2022 
 

2023 
 

2 PTBA 
PT Tambang Batubara Bukit 

Asam Tbk  

2022 
 

2023 
 

3 PGAS PT Perusahaan Gas Negara Tbk  
2022 

 
2023 

 

4 ITMG 
PT Indo Tambangraya Megah 

Tbk  

2022 
 

2023 
 

5 MEDC 
PT Medco Energi Internasional 

Tbk  

2022 
 

2023 
 

6 ANTM PT Tbk Aneka Tambang Tbk  
2022 

 
2023 

 

7 ASII PT Astra International Tbk  
2022 

 
2023 

 
8 

CPIN 
PT Charoen Pokphand Indonesia 

Tbk  

2022 
 

  2023 
 

9 EXCL PT XL Axiata Tbk  
2022 

 
2023 

 

10 ICBP 
PT Indofood CBP Sukses 

Makmur Tbk 

2022 
 

2023 
 

11 INCO PT Vale Indonesia Tbk  
2022 

 
2023 

 

12 INDF PT Indofood Sukses Makmur Tbk  
2022 

 
2023 

 

13 INKP PT Indah Kiat Pulp & Paper Tbk  
2022 

 
2023 

 

14 INTP 
PT Indocement Tunggal Prakasa 

Tbk  

2022 
 

2023 
 

15 KLBF PT Kalbe Farma Tbk  
2022 

 
2023 

 

16 MDKA PT Merdeka Copper Gold Tbk   
2022 

 
2023 

 

17 SMGR PT Semen Gresik Tbk 
2022 

 
2023 

 
18 TOWR PT Sarana Menara Nusantara Tbk   2022 
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NO KODE  NAMA PERUSAHAAN TAHUN 

 2023 
 

19 UNTR PT United Tractor Tbk  
2022 

 
2023 

 

20 UNVR PT Unilever Indonesia Tbk  
2022 

 
2023 

 

21 HRUM PT Harum Energy Tbk   
2022 

 
2023 

 

22 EMTK PT Elang Mahkota Teknologi Tbk  
2022 

 
2023 

 

23 BUKA PT Bukalapak.com Tbk 
2022 

 
2023 

 

24 AMRT PT Amerta Indah Otsuka  
2022 

 
2023 

 

25 BBCA PT Bank Central Asia Tbk 
2022 

 
2023 

 

26 BBTN PT Bank Tabungan Ngegara 
2022 

 
2023 

 
 

Lampiran Data Sampel Indeks LQ45 setelah Outlier Data 

NO KODE  NAMA PERUSAHAAN TAHUN 

 
1 ADRO PT Adaro Energy Tbk  

2022 
 

2023 
 

2 PTBA 
PT Tambang Batubara Bukit Asam 

Tbk  

2022 
 

2023 
 

3 PGAS PT Perusahaan Gas Negara Tbk  
2022 

 
2023 

 
4 ITMG PT Indo Tambangraya Megah Tbk  2022 

 

5 MEDC PT Medco Energi Internasional Tbk  
2022 

 
2023 

 

6 ANTM PT Tbk Aneka Tambang Tbk  
2022 

 
2023 

 

7 ASII PT Astra International Tbk  
2022 

 
2023 

 
8 

CPIN PT Charoen Pokphand Indonesia Tbk  
2022 

 
  2023 
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NO KODE  NAMA PERUSAHAAN TAHUN 

9 EXCL PT XL Axiata Tbk  
2022 

 
2023 

 

10 ICBP 
PT Indofood CBP Sukses Makmur 

Tbk 

2022 
 

2023 
 

11 INCO PT Vale Indonesia Tbk  
2022 

 
2023 

 

12 INDF PT Indofood Sukses Makmur Tbk  
2022 

 
2023 

 

13 INKP PT Indah Kiat Pulp & Paper Tbk  
2022 

 
2023 

 

14 INTP PT Indocement Tunggal Prakasa Tbk  
2022 

 
2023 

 

15 KLBF PT Kalbe Farma Tbk  
2022 

 
2023 

 

16 MDKA PT Merdeka Copper Gold Tbk   
2022 

 
2023 

 

17 SMGR PT Semen Gresik Tbk 
2022 

 
2023 

 

19 TOWR PT Sarana Menara Nusantara Tbk   
2022 

 
2023 

 

19 UNTR PT United Tractor Tbk  
2022 

 
2023 

 
20 UNVR PT Unilever Indonesia Tbk  2023 

 

21 HRUM PT Harum Energy Tbk   
2022 

 
2023 

 

22 EMTK PT Elang Mahkota Teknologi Tbk  
2022 

 
2023 

 

23 BUKA PT Bukalapak.com Tbk 
2022 

 
2023 

 

24 AMRT PT Amerta Indah Otsuka  
2022 

 
2023 

 

25 BBCA PT Bank Central Asia Tbk 
2022 

 
2023 
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Lampiran  Hasil Tabulasi Data Penelitian 

NO KODE TAHUN DER ROA PBV 

1 
ADRO 2022 0.60 0.24 1.29 

ADRO 2023 0.40 18 0.66 

2 
PTBA 2022 0.56 0.32 1.61 

PTBA 2023 0.85 18 1.45 

3 
PGAS 2022 1.15 0.04 0.82 

PGAS 2023 0.95 3.31 0.52 

4 ITMG 2022 0.28 0.43 1.49 

5 
MEDC 2022 3.19 0.06 1.09 

MEDC 2023 2.42 5.60 0.94 

6 
ANTM 2022 0.50 0.08 2.11 

ANTM 2023 0.44 11 1.66 

7 
ASII 2022 0.73 0.07 0.97 

ASII 2023 0.85 7.07 0.96 

8 
CPIN 2022 0.49 0.10 3.49 

CPIN 2023 0.45 5.77 2.84 

9 
EXCL 2022 2.94 0.02 1.29 

EXCL 2023 2.28 1.32 1.00 

10 
ICBP 2022 1.03 0.05 2.08 

ICBP 2023 0.91 7.01 1.98 

11 
INCO 2022 0.14 0.08 1.99 

INCO 2023 0.14 8.99 1.10 

12 
INDF 2022 1.02 0.05 0.65 

INDF 2023 0.90 4.66 0.57 

13 
INKP 2022 0.76 0.08 0.62 

INKP 2023 0.70 5.45 0.50 

14 
INTP 2022 0.31 0.06 1.95 

INTP 2023 0.27 8.39 1.71 

15 
KLBF 2022 0.24 0.13 4.63 

KLBF 2023 0.21 11 3.37 

16 
MDKA 2022 0.77 0.02 3.24 

MDKA 2023 0.79 0.70 1.61 

17 
SMGR 2022 0.82 0.03 1.09 

SMGR 2023 0.73 2.97 0.92 

18 
TOWR 2022 3.62 0.05 4.03 

TOWR 2023 3.24 4.85 3.14 

19 
UNTR 2022 0.67 0.13 1.16 

UNTR 2023 0.94 13 1.07 

20 UNVR 2023 2.52 26 25.03 

21 
HRUM 2022 0.24 0.22 1.47 

HRUM 2023 0.31 12 1.03 

22 
EMTK 2022 0.13 0.25 1.60 

EMTK 2023 0.10 0.61 0.93 
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NO KODE TAHUN DER ROA PBV 

23 
BUKA 2022 0.07 0.11 0.99 

BUKA 2023 0.03 9.07 0.86 

24 
AMRT 2022 1.99 0.09 11 

AMRT 2023 1.36 9.98 8.69 

25 
BBCA 2022 5.05 0.03 4.97 

BBCA 2023 4.82 3.49 4.91 

 

Lampiran Hasil Uji SPSS  

Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 48 

Normal Parameters
a,b

 Mean .0000000 

Std. Deviation 3.21684897 

Most Extreme Differences Absolute .172 

Positive .172 

Negative -.127 

Test Statistic .172 

Asymp. Sig. (2-tailed) .001
c
 

Exact Sig. (2-tailed) .104 

Point Probability .000 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

Uji Multikolinearitas 

Coefficients
a
 

Model 

Collinearity Statistics 

Tolerance VIF 

1 DER .997 1.003 

ROA .997 1.003 

a. Dependent Variable: PBV 
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Uji Heteroskedastisitas (uji glejser) 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .464 .098  4.759 .000 

DER .022 .052 .062 .431 .669 

ROA .021 .011 .286 2.005 .051 

a. Dependent Variable: ABS_RES 

 

Uji Autokorelasi 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .558
a
 .312 .281 3.28756 2.236 

a. Predictors: (Constant), ROA, DER 

b. Dependent Variable: PBV 

 

Uji Regresi Linier Berganda 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .056 .745  .076 .940 

DER 1.130 .397 .353 2.848 .007 

ROA .296 .081 .451 3.645 .001 

a. Dependent Variable: PBV 

 

Uji Hipotesis t 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .056 .745  .076 .940 

DER 1.130 .397 .353 2.848 .007 

ROA .296 .081 .451 3.645 .001 

a. Dependent Variable: PBV 
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Uji Hipotesis F 

ANOVA
a
 

Model 

Sum of 

Squares df Mean Square F Sig. 

1 Regression 220.276 2 110.138 10.190 .000
b
 

Residual 486.362 45 10.808   

Total 706.638 47    

a. Dependent Variable: PBV 

b. Predictors: (Constant), ROA, DER 

 

Uji Koefisien Determinasi 

Model Summary
b
 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate 

1 .558
a
 .312 .281 3.28756 

a. Predictors: (Constant), ROA, DER 

b. Dependent Variable: PBV 
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