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Lampiran
1. Daftar Perusahaan
NO KODE NAMA PERUSAHAAN
ADES PT AkhasaWiralnternasionalTbk
AISA PT TigaPilar SejahigileSisood Thk
DVLA :

ICBP
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2. Daftar Perusahaan dan\ariabelPenelitian

Kode Return | Frekuensi| Volume Harga Hari
ADES -0,00709 77 138200 1400 5
AISA 0,074713 1801 | 12775200 1870 5
DVLA -0,00588 32 22800 1690 5
ICBP -0,00388 499 5554400 12850 5
INAF -0,00995 199 5
INDF 00 5
KAEF ) - 994 5
KD, ,0625 22 2

,01497 3
-0,0€ 176
TO 5 |8
RAT % 0 18
‘MYO -0,01176 72
Py ~0,00824
0,0177
s -0,00 —
0,01
34 58
,011
» -0,00714 60 497800 1390 5
KA 5
KDS -U) 3
KLB -0) 0 5
LMPI -0,02 134 5
MBTO -0,05229 23 176100 145 5
MRAT 0,015686 30 405200 259 4
MYOR 0,02877 141 104900 25925 5
PYFA 0,008264 17 52900 122 5
ROTI 0 1042 | 4377700 1145 5
STTP 0,009901 2 300 3060 2
TSPC 0,002519 894 | 9609400 1990 5




0,035533

ULTJ -0,00763 45 6200 3900 3
UNVR -0,03382 15153 | 10173600 40000 5
ADES 0,007194 107 863300 1400 5
AISA -0,00777 3139 | 18673700 1915 5
DVLA 0,020649 35 26700 1730 5
ICBP -0,01619 9396 8524100 12150 5
INAF 0,015228 715 4593000 200 5
INDF 0,007692 32868700 6550 5
5
3
5
5
3

5

3

4

. 5

PYFA 0,007937 157 1085800 127 5
ROTI -0,0087 1462 7750800 1155 5
STTP 0 2 4000 3025 2
TSPC 0,002519 339 1997500 1990 5
ULTJ -0,01316 30 56700 3750 3
UNVR -0,01167 11252 6967200 40225 5
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3. HasilAnalisisRegresi

a. DeskriptifStatistik

Descriptive Statistics

77

valid N (listwise)

(Constant)
Frekuensi
1 \olume
Harga

Hari

-1,746E-006
2,682E-010
1,037E-007

,007

N Minimum Maximum Mean Std. Deviation
Return 76 -,07 11 ,0008 ,03298
Frekuensi 76 1,00 3315,2895 6313,48334
Volume 76 12105901,3158 | 32051228,63575
Harga * ,7467 10314,28906
Hari 1,17062

Statistics

,108 9,247
122 8,185
434 2,307
,898 1,113

a. DependentVariable: Return




d. UjiAutokorelasi

Model Summary”

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 ,261°% ,068 ,160 ,03296 2,243

Regression Studentized Residual

a. Predictors: (Constant), Hari, Harga, Volume, Frekuensi

b. DependentVariable: Return

Scatterplot

Dependent Variable: Return
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f.  UjiGlejser
Coefficients?®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta

(Constant) ,023 ,010 2,380 ,020

Frekuensi 1,793E-006 ,000 539 | 1,516 134
1 \olume -3,198E-010 -,488| -1,460 ,149

Harga -1,729 ,088

Hari 274 , 785

a. Dependgatds




