
 

 
 

LAMPIRAN 

Deskripsi 

 

Statistics 

  Prof kebijakan_inv DER pbv 

N Valid 160 160 160 160 

Missing 0 0 0 0 

Mean .2448 -.3063 1.0530 4.6976 

Std. Deviation .36603 2.11611 .48011 1.62063 

Minimum -.75 -10.06 .04 1.09 

Maximum 1.15 1.00 2.80 9.67 

 
Uji normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

  Unstandardized 

Residual 

N 160 

Normal Parameters
a
 Mean .0000000 

Std. Deviation 1.43397873 

Most Extreme Differences Absolute .062 

Positive .062 

Negative -.054 

Kolmogorov-Smirnov Z .787 

Asymp. Sig. (2-tailed) .566 

a. Test distribution is Normal.  

   

 



 

 
 

 
 

 

 
 

 
Ujiautokorelasi 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .466
a
 .217 .202 1.44770 1.591 

a. Predictors: (Constant), DER, prof, kebijakan_inv  

b. Dependent Variable: pbv   



 

 
 

 
Uji multikolenieritas 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 5.857 .293  19.978 .000   

prof .969 .317 .219 3.057 .003 .979 1.021 

kebijakan_in

v 
-.058 .055 -.076 -1.055 .293 .973 1.027 

DER -1.344 .240 -.398 -5.595 .000 .992 1.008 

a. Dependent Variable: pbv       

 

Uji heterokesdasitas 



 

 
 

 
 

 
Uji glejser 

 

Coefficients
a
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1.051 .186  5.655 .000 

prof .186 .201 .074 .925 .357 

kebijakan_inv -.046 .035 -.106 -1.319 .189 

DER -.010 .152 -.005 -.065 .948 

a. Dependent Variable: Abs_res     



 

 
 

 
 

Uji R 

 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .466
a
 .217 .202 1.44770 

a. Predictors: (Constant), DER, prof, kebijakan_inv 

 

Uji F 

 

ANOVA
b
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 90.652 3 30.217 14.418 .000
a
 

Residual 326.951 156 2.096   

Total 417.603 159    

a. Predictors: (Constant), DER, prof, kebijakan_inv   

b. Dependent Variable: pbv     

 

 

 

Uji t 

 

Coefficients
a
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 5.857 .293  19.978 .000 

prof .969 .317 .219 3.057 .003 

kebijakan_inv -.058 .055 -.076 -1.055 .293 



 

 
 

DER -1.344 .240 -.398 -5.595 .000 

a. Dependent Variable: pbv     

 
 

uji r 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

t Sig. 

Correlations 

B Std. Error Beta 

Zero-

order Partial Part 

1 (Constant) 5.857 .293  19.978 .000    

prof .969 .317 .219 3.057 .003 .219 .238 .217 

kebijakan_i

nv 
-.058 .055 -.076 -1.055 .293 -.079 -.084 -.075 

DER -1.344 .240 -.398 -5.595 .000 -.410 -.409 -.396 

a. Dependent Variable: pbv        

 
 

 

 

 

 

Tabulasi Data Penelitian 

No 
Kode 

res 
Prof kebijakan inv DER pbv 



 

 
 

1 ADRO -0,229 1,000 0,900 6,140 

2 AKRA -0,638 -8,899 0,289 2,650 

3 ANTM 0,045 1,000 0,701 4,680 

4 ASII 0,011 -5,276 0,296 4,800 

5 ASRI 0,097 -3,335 0,211 6,620 

6 BBCA 0,223 -3,405 0,714 2,800 

7 BBNI -0,008 -2,691 1,071 4,210 

8 BBRI 0,226 1,000 1,394 1,150 

9 BBTN -0,065 -0,276 0,314 5,010 

10 BJBR -0,276 0,643 1,651 3,710 

11 BSDE -0,040 0,747 1,530 3,750 

12 BWPT 0,091 0,905 0,509 5,040 

13 CPIN -0,025 -0,592 0,487 9,670 

14 CTRA -0,309 0,777 1,035 4,510 

15 DILD -0,753 1,000 1,608 6,050 

16 EXCL 0,010 1,000 0,140 6,300 

17 GGRM 0,804 0,776 1,691 4,580 

18 GJTL 0,036 1,000 1,631 5,040 

19 ICBP 0,773 1,000 0,410 4,700 

20 INCO -0,148 1,000 1,043 3,630 

21 INDF 0,192 0,705 0,743 4,950 

22 INTP 0,050 -0,812 0,743 5,930 

23 ISAT -0,294 1,000 0,613 4,210 

24 JPFA -0,025 -0,190 0,432 5,490 

25 JSMR 1,100 -2,531 0,108 7,030 

26 KIJA -0,218 0,626 0,352 4,700 

27 KLBF 0,457 0,759 0,360 5,900 

28 LPCK 0,042 -1,105 0,685 5,680 

29 LSIP 0,128 -4,824 0,995 4,700 

30 MAPI 0,050 0,999 1,200 5,390 

31 PNBN 0,122 1,000 1,331 4,350 

32 PNLF 1,147 1,000 1,511 1,480 

33 PTBA -0,047 1,000 0,967 4,240 

34 PTPP 0,046 1,000 0,760 4,260 

35 PWON 1,002 0,999 0,792 5,690 

36 SIMP -0,342 0,728 1,210 1,560 

37 SMGR -0,077 1,000 1,703 2,820 

38 SMRA 1,065 1,000 2,138 5,250 



 

 
 

39 TBIG 0,720 0,417 1,203 5,050 

40 TLKM -0,058 -2,798 2,452 1,840 

41 ADRO 0,819 0,597 1,095 2,570 

42 AKRA 0,730 0,963 1,178 3,690 

43 ANTM 0,620 0,812 1,038 2,250 

44 ASII 0,014 0,558 0,977 3,360 

45 ASRI 1,067 1,000 1,107 7,431 

46 BBCA 0,017 0,623 1,150 7,670 

47 BBNI 0,038 0,175 1,146 6,180 

48 BBRI 0,892 0,243 0,695 6,930 

49 BBTN 0,041 -0,621 0,732 5,380 

50 BJBR -0,009 -10,058 1,507 5,230 

51 BSDE 0,130 0,648 0,898 5,260 

52 BWPT 0,729 0,733 1,351 8,180 

53 CPIN -0,021 0,781 1,492 4,110 

54 CTRA 0,077 -4,939 1,239 6,641 

55 DILD 0,930 0,866 0,825 7,550 

56 EXCL -0,282 0,972 1,455 5,320 

57 GGRM -0,029 0,703 1,347 6,891 

58 GJTL 0,979 -0,380 0,269 7,981 

59 ICBP -0,177 0,461 0,674 6,660 

60 INCO -0,021 -0,259 0,039 7,760 

61 INDF 0,765 -2,509 0,200 3,610 

62 INTP 0,698 -1,054 1,283 1,170 

63 ISAT 0,601 -1,659 1,898 3,680 

64 JPFA 0,055 0,967 1,191 4,590 

65 JSMR 1,006 -1,858 0,147 7,850 

66 KIJA 0,242 0,227 1,898 2,110 

67 KLBF 0,071 0,529 2,678 2,570 

68 LPCK 0,107 0,697 1,594 4,110 

69 LSIP 0,552 -0,004 1,155 6,370 

70 MAPI 0,011 0,901 1,524 1,720 

71 PNBN 0,122 0,959 1,682 2,910 

72 PNLF 0,030 0,728 0,110 2,420 

73 PTBA -0,014 0,556 0,839 7,170 

74 PTPP 0,086 0,514 1,426 3,590 

75 PWON 0,849 0,321 1,035 3,850 

76 SIMP -0,242 -2,757 0,633 4,480 



 

 
 

77 SMGR -0,002 -0,896 1,162 4,850 

78 SMRA 0,902 0,341 1,118 4,200 

79 TBIG -0,139 0,986 0,395 4,400 

80 TLKM 0,012 0,971 1,255 4,020 

81 ADRO 0,716 0,857 0,239 6,100 

82 AKRA 0,669 0,558 1,356 4,080 

83 ANTM 0,182 0,912 0,329 3,650 

84 ASII 0,091 0,990 1,069 3,610 

85 ASRI 0,951 -0,642 0,612 4,840 

86 BBCA 0,103 -6,284 0,790 3,930 

87 BBNI 0,101 0,544 0,908 4,130 

88 BBRI 0,124 0,658 0,931 4,160 

89 BBTN 0,069 0,785 0,742 4,230 

90 BJBR 0,031 0,903 0,633 4,150 

91 BSDE 0,116 0,817 0,979 3,950 

92 BWPT 0,033 0,944 0,547 3,960 

93 CPIN -0,007 0,700 0,653 3,960 

94 CTRA 0,094 -0,227 1,034 4,210 

95 DILD 0,776 0,269 1,056 4,940 

96 EXCL -0,206 -0,325 0,393 3,910 

97 GGRM 0,521 -2,485 0,899 7,280 

98 GJTL 0,253 -1,603 1,314 4,090 

99 ICBP -0,104 -2,395 0,418 7,070 

100 INCO 0,041 0,989 1,126 4,050 

101 INDF 0,672 0,813 1,089 5,109 

102 INTP 0,264 0,999 1,047 4,100 

103 ISAT 0,564 0,412 0,777 5,070 

104 JPFA 0,123 0,981 1,075 4,080 

105 JSMR 0,290 -0,349 0,486 4,020 

106 KIJA 0,138 0,862 0,831 3,990 

107 KLBF 0,128 0,923 1,085 4,140 

108 LPCK 0,409 0,727 0,966 7,000 

109 LSIP 0,083 0,397 1,611 2,130 

110 MAPI 0,049 0,340 1,705 1,090 

111 PNBN 0,113 0,227 1,267 4,060 

112 PNLF 0,036 -2,712 1,053 4,100 

113 PTBA 0,000 -1,380 1,132 6,080 

114 PTPP 0,100 -0,128 1,122 5,091 



 

 
 

115 PWON 0,171 -9,621 1,260 4,050 

116 SIMP 0,173 -2,146 1,206 5,060 

117 SMGR 0,041 0,717 1,466 4,020 

118 SMRA 0,177 0,493 1,648 4,070 

119 TBIG -0,073 0,909 1,485 3,100 

120 TLKM 0,066 0,999 1,514 5,040 

121 ADRO 0,316 -2,128 1,708 2,953 

122 AKRA 0,615 0,517 1,177 3,918 

123 ANTM 0,548 0,999 1,040 6,240 

124 ASII 0,151 0,999 1,034 3,685 

125 ASRI 0,854 0,779 1,071 6,632 

126 BBCA 0,570 0,980 0,791 7,434 

127 BBNI 0,653 0,800 1,143 6,096 

128 BBRI 0,650 0,799 1,096 6,760 

129 BBTN 0,497 -0,435 1,077 5,231 

130 BJBR 0,466 0,534 0,821 5,183 

131 BSDE 0,111 -1,502 0,969 5,230 

132 BWPT 0,040 -8,979 1,062 7,807 

133 CPIN 0,008 1,000 1,098 4,100 

134 CTRA 0,106 -4,354 1,072 5,482 

135 DILD 0,651 -2,479 1,050 6,653 

136 EXCL -0,144 -6,044 1,152 5,182 

137 GGRM 0,579 -0,050 1,108 5,755 

138 GJTL 0,712 0,723 0,932 5,597 

139 ICBP 0,475 0,851 0,886 5,590 

140 INCO 0,588 0,991 0,572 7,282 

141 INDF 0,595 -0,544 1,742 3,634 

142 INTP 0,259 0,985 1,593 1,407 

143 ISAT 0,531 0,837 1,367 3,737 

144 JPFA 0,176 0,999 1,181 4,585 

145 JSMR 0,812 0,729 0,683 7,483 

146 KIJA 0,197 -1,181 1,387 2,177 

147 KLBF 0,176 -1,538 1,563 2,953 

148 LPCK 0,171 0,996 1,359 4,154 

149 LSIP 0,411 -3,921 1,044 6,206 

150 MAPI 0,082 -0,250 1,526 2,170 

151 PNBN 0,111 -0,888 1,590 3,267 

152 PNLF 0,045 -1,038 1,429 2,753 



 

 
 

153 PTBA 0,524 -0,580 1,222 6,829 

154 PTPP 0,111 -0,843 0,990 3,632 

155 PWON 0,598 0,916 1,314 3,957 

156 SIMP -0,118 0,863 0,743 4,462 

157 SMGR 0,073 0,327 0,873 4,815 

158 SMRA 0,660 0,540 1,497 4,196 

159 TBIG -0,020 0,979 0,502 4,384 

160 TLKM 0,106 0,990 2,803 4,039 

Maksimum 1,147 1,000 2,803 9,670 

Minimum -0,753 -10,058 0,039 1,090 

Rata-rata 0,245 -0,306 1,053 4,698 

Simpangan 

baku 
0,366 2,116 0,480 1,621 

 

 

 

 

 

 

 

 


