Lampiran 1

Daftar Bank BUMN di Indonesia
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No | Kode Nama Emiten Tanggal IPO
1 | BBNI | Bank Rakyat Indonesia (Persero) Tbk | 10 Nov 2003
2 | BBRI | Bank Negara Indonesia (Persero) Tbk | 25 Nov 1996
3 | BBTN | Bank Tabungan Negara (Persero) Tbk | 17 Des 2009
4 | BMRI | Bank Mandiri (Persero) Tbk 14 Jul 2003

Sumber : Indonesian Stock Exchange (IDX)
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Lampiran 2
Data Bank Rakyat Indonesia (BRI)
LDR CAR NPL Suku Bunga Harga Saham
(X1) (X2) (X3) (X4) (Y)
(Dalam %) (Dalam Rupiah)
Triwulan | | 84.03 17.36 2.73 6.34 6950
2012 Triwulan Il | 82.13 16.00 2.38 5.90 6350
Triwulan 111 | 85.23 15.95 2.33 5.94 7450
Triwulan IV | 79.85 16.95 1.78 5.84 6950
Triwulan | | 84.03 17.91 1.97 5.67 8750
2013 Triwulan Il | 89.25 17.36 1.81 5.65 7750
Triwulan 111 | 90.88 17.13 1.77 5.82 7250
Triwulan IV | 88.54 16.99 1.55 6.12 7250
Triwulan | | 92.01 18.18 1.78 7.84 9575
2014 Triwulan Il | 94.00 18.1 1.97 7.84 10325
Triwulan 111 | 85.29 18.57 1.89 8.56 10425
Triwulan IV | 81.68 18.31 1.69 8.74 11650
Triwulan | | 80.47 20.08 2.17 9.13 13025
2015 | Triwulan Il | 87.87 20.41 2.33 8.91 10350
Triwulan 111 | 84.89 20.59 2.24 8.50 8650




Data Bank Rakyat Indonesia (BRI)
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Suku
LDR CAR NPL Bunga Harga Saham
(X1) (X2) (X3) (X4) (Y)
(Dalam Desimal) (Dalam Rupiah)
Triwulan | 0.8403 | 0.1736 0.0273 0.0634 6950
2012 Triwulan Il | 0.8213 | 0.16 0.0238 0.059 6350
Triwulan Il | 0.8523 | 0.1595 0.0233 0.0594 7450
Triwulan IV | 0.7985 | 0.1695 0.0178 0.0584 6950
Triwulan | 0.8403 |0.1791 0.0197 0.0567 8750
2013 Triwulan Il | 0.8925 | 0.1736 0.0181 0.0565 7750
Triwulan I11 | 0.9088 | 0.1713 0.0177 0.0582 7250
Triwulan IV | 0.8854 | 0.1699 0.0155 0.0612 7250
Triwulan | 0.9201 | 0.1818 0.0178 0.0784 9575
2014 Triwulan Il | 0.94 0.181 0.0197 0.0784 10325
Triwulan 111 | 0.8529 | 0.1857 0.0189 0.0856 10425
Triwulan IV | 0.8168 | 0.1831 0.0169 0.0874 11650
Triwulan | 0.8047 | 0.2008 0.0217 0.0913 13025
2015 | Triwulan Il | 0.8787 | 0.2041 0.0233 0.0891 10350
Triwulan 11l | 0.8489 | 0.2059 0.0224 0.085 8650
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Lampiran 3
Data Bank Negara Indonesia (BNI)
LDR CAR NPL Suku Bunga Harga Saham
(X1) (X2) (X3) (X4) (Y)
(Dalam %) (Dalam Rupiah)
Triwulan | 74.36 18.11 3.58 7.25 4000
2012 Triwulan Il | 84.00 16.27 3.44 7.25 3825
Triwulan Il | 76.82 17.05 3.39 7.25 3925
Triwulan IV | 77.52 16.67 2.84 7.00 3700
Triwulan | 82.57 17.82 2,79 7.00 5050
2013 Triwulan Il | 73.61 16.76 2.55 5.25 4300
Triwulan 11l | 84.69 15.67 2.44 8.50 4075
Triwulan IV | 85.30 15.09 2.17 10.00 3700
Triwulan | 88.39 15.57 2.32 10.75 4960
2014 Triwulan Il | 80.28 15.95 2.19 11.65 4765
Triwulan 11l | 85.74 16.23 2.23 11.65 5525
Triwulan IV | 87.81 16.22 1.96 11.65 6100
Triwulan | 87.76 17.83 2.14 11.65 7225
2015 | Triwulan Il | 87.63 17.11 2.98 11.00 5300
Triwulan Il | 87.67 17.43 2.83 10.00 4135




Data Bank Negara Indonesia (BNI)
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LDR CAR NPL Suku Bunga Harga Saham
(X1) (X2) (X3) (X4) (Y)
(Dalam Desimal) (Dalam Rupiah)
Triwulan | 0.7436 0.1811 0.0358 0.0725 4000
2012 Triwulan Il | 0.84 0.1627 0.0344 0.0725 3825
Triwulan 11l | 0.7682 0.1705 0.0339 0.0725 3925
Triwulan IV | 0.7752 0.1667 0.0284 0.07 3700
Triwulan | 0.8257 0.1782 0.0279 0.07 5050
2013 Triwulan II' | 0.7361 0.1676 0.0255 0.0525 4300
Triwulan 111 | 0.8469 0.1567 0.0244 0.085 4075
Triwulan IV | 0.853 0.1509 0.0217 0.1 3700
Triwulan | 0.8839 0.1557 0.0232 0.1075 4960
2014 Triwulan 1l | 0.8028 0.1595 0.0219 0.1165 4765
Triwulan 11l | 0.8574 | 0.1623 0.0223 0.1165 5525
Triwulan IV | 0.8781 0.1622 0.0196 0.1165 6100
Triwulan | 0.8776 0.1783 0.0214 0.1165 7225
2015 | Triwulan Il | 0.8763 0.1711 0.0298 0.11 5300
Triwulan Il | 0.8767 0.1743 0.0283 0.1 4135
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Lampiran 4
Data Bank Mandiri
LDR CAR NPL Suku Bunga | Harga Saham
(X1) (X2) (X3) (X4) (Y)
(Dalam %) (Dalam Rupiah)
Triwulan | | 78.97 17.54 2.18 5.60 6850
2012 Triwulan 1l | 81.42 16.15 1.95 5.27 7200
Triwulan 111 | 82.23 16.08 1.91 5.16 8200
Triwulan 1V | 77.66 15.48 1.74 5.15 8100
Triwulan I | 80.95 17.04 1.90 4.90 10000
2013 Triwulan 1l | 82.75 15.55 1.77 4.94 9000
Triwulan 111 | 85.65 15.14 1.71 5.13 7950
Triwulan IV | 82.97 14,93 1.60 5.50 7850
Triwulan | | 86.61 16.15 1.76 7.00 9450
2014 Triwulan Il | 85.40 16.04 1.77 7.14 9725
Triwulan Il | 84.34 16.47 1.68 7.56 10075
Triwulan IV | 82.02 16.60 1.66 7.67 10775
Triwulan | | 83.80 17.87 1.81 7.81 12475
2015 | Triwulan Il | 82.97 17.63 2.00 7.62 10050
Triwulan 111 | 84.27 17.81 2.41 7.96 7925




Data Bank Mandiri
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LDR CAR NPL Suku Bunga Harga Saham
(X1) (X2) (X3) (X4) (Y)
(Dalam Desimal) (Dalam Rupiah)
Triwulan | | 0.7897 0.1754 0.0218 0.056 6850
2012 Triwulan 11 | 0.8142 0.1615 0.0195 0.0527 7200
Triwulan 111 | 0.8223 0.1608 0.0191 0.0516 8200
Triwulan IV | 0.7766 0.1548 0.0174 0.0515 8100
Triwulan | | 0.8095 0.1704 0.019 0.049 10000
2013 Triwulan 1l | 0.8275 0.1555 0.0177 0.0494 9000
Triwulan 111 | 0.8565 0.1514 0.0171 0.0513 7950
Triwulan 1V | 0.8297 0.1493 0.016 0.055 7850
Triwulan | | 0.8661 0.1615 0.0176 0.07 9450
2014 Triwulan Il | 0.854 0.1604 0.0177 0.0714 9725
Triwulan 111 | 0.8434 0.1647 0.0168 0.0756 10075
Triwulan 1V | 0.8202 0.166 0.0166 0.0767 10775
Triwulan | | 0.838 0.1787 0.0181 0.0781 12475
2015 | Triwulan Il | 0.8297 0.1763 0.02 0.0762 10050
Triwulan 111 | 0.8427 0.1781 0.0241 0.0796 7925
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Lampiran 5
Data Bank Tabungan Negara (BTN)
LDR CAR | NPL | SukuBunga Harga Saham
(X1) (X2) | (X3) (X4) (Y)
(Dalam %) (Dalam Rupiah)
Triwulan | 102.77 | 16.89 3.22 4.92 1153
2012 Triwulan Il | 108.30 | 15.59 3.46 4.83 1240
Triwulan Il | 110.44 | 15.22 3.68 4.67 1384
Triwulan IV | 100.90 | 17.69 4.09 4.50 1450
Triwulan | 98.19 17.40 4.77 4.75 1700
2013 Triwulan Il | 110.58 | 16.36 4.63 4.75 1150
Triwulan 11l | 109.04 | 16.05 4.88 4.60 930
Triwulan IV | 104.42 | 15.62 4.05 5.50 870
Triwulan | 100.53 | 15.74 4.74 6.50 1285
2014 Triwulan Il | 105.17 | 15.03 5.01 5.50 1040
Triwulan 11l | 108.54 | 14.33 4.85 6.50 1170
Triwulan IV | 108.86 | 14.64 4.01 6.84 1205
Triwulan | 109.71 | 15.05 4.78 6.89 1255
2015 | Triwulan Il | 109.94 | 14.78 4.70 6.75 1190
Triwulan 11l | 105.71 | 15.78 4.50 6.79 995




Data Bank Tabungan Negara (BTN)
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LDR CAR NPL Suku Bunga Harga Saham
(X1) (X2) (X3) (X4) (Y)
(Dalam Desimal) (Dalam Rupiah)
Triwulan | | 1.0277 0.1689 0.0322 0.0492 1153
2012 Triwulan Il | 1.083 0.1559 0.0346 0.0483 1240
Triwulan 111 | 1.1044 0.1522 0.0368 0.0467 1384
Triwulan IV | 1.009 0.1769 0.0409 0.045 1450
Triwulanl | 0.9819 0.174 0.0477 0.0475 1700
2013 Triwulan I | 1.1058 0.1636 0.0463 0.0475 1150
Triwulan I11 | 1.0904 0.1605 0.0488 0.046 930
Triwulan IV | 1.0442 0.1562 0.0405 0.055 870
Triwulan | | 1.0053 0.1574 0.0474 0.065 1285
2014 Triwulan Il | 1.0517 0.1503 0.0501 0.055 1040
Triwulan 111 | 1.0854 0.1433 0.0485 0.065 1170
Triwulan IV | 1.0886 0.1464 0.0401 0.0684 1205
Triwulan | | 1.0971 0.1505 0.0478 0.0689 1255
2015 | Triwulan Il | 1.0994 0.1478 0.047 0.0675 1190
Triwulan 111 | 1.0571 0.1578 0.045 0.0679 995




Lampiran 6

Hasil Uji Analisis Deskriptif

DESCRIPTIVES VARIABLES=X1 X2 X3 X4 Y

/STATISTICS=MEAN STDDEV MIN MAX.

Descriptives

[DataSet2] E:\hasil uji spss\data skripsi.sav

Descriptive Statistics

Minimum Maximum Mean Std. Deviation
LDR 60 74 1.11 .8948 .10608
CAR 60 14 21 1671 .01349
NPL 60 .02 .05 .0272 .01082
Suku Bunga 60 .04 12 .0706 .02007
Harga Saham 60 870.00 13025.00 5948.7833 3522.90105
Valid N (listwise) 60
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Lampiran 7

Hasil Uji Normalitas

NPAR TESTS
/K-S (NORMAL) =RES_ 1

/MISSING ANALYSIS.

NPar Tests

[DataSetl] E:\SKRIPSI SELESAT\hasil uji spss\data skripsi.sav

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 60
Normal Parameters2 Mean .0000000

Std. Deviation 1533.99296249
Most Extreme Differences  Absolute .071

Positive .071

Negative -.056
Kolmogorov-Smirnov Z .550
Asymp. Sig. (2-tailed) .923
a. Test distribution is Normal.
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Lampiran 8

Hasil Uji Autokorelasi

Your trial period for SPSS for Windows will expire in 14 days.

GET

FILE='E:\hasil uji spss\data skripsi.sav'.
DATASET NAME DataSetl WINDOW=FRONT.
REGRESSION

/MISSING LISTWISE

/STATISTICS COEFF OUTS R ANOVA

/CRITERIA=PIN(.05) POUT(.10)

/NOORIGIN

/DEPENDENT Y

/METHOD=ENTER X1 X2 X3 X4

/RESIDUALS DURBIN.

Regression

[DataSetl] E:\hasil uji spss\data skripsi.sav

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method
1 Suku Bunga,

.|Enter

CAR, NPL, LDR?

a. All requested variables entered.

b. Dependent Variable: Harga Saham

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson

1 .9002 .810 797 1588.79560 775

a. Predictors: (Constant), Suku Bunga, CAR, NPL, LDR

b. Dependent Variable: Harga Saham



ANOVAP

Model Sum of Squares df Mean Square F Sig.
1 Regression 5.934E8 4 1.484E8 58.770 .0003

Residual 1.388E8 55 2524271.457

Total 7.322E8 59
a. Predictors: (Constant), Suku Bunga, CAR, NPL, LDR
b. Dependent Variable: Harga Saham

Coefficients?
Standardized
Unstandardized Coefficients Coefficients

Model B Std. Error Beta t Sig.
1 (Constant) -910.140 4134.945 -.220 .827

LDR 1334.083 3093.253 .040 431 .668

CAR 79548.914 16944.217 .305 4.695 .000

NPL -259217.989 29609.269 -.796 -8.755 .000

Suku Bunga -7962.467 10904.666 -.045 -.730 468
a. Dependent Variable: Harga Saham

Residuals Statistics?®
Minimum | Maximum Mean Std. Deviation N

Predicted Value -1.1524E3 1.0118E4| 5.9488E3 3171.38730 60
Residual -4.00514E3| 3.36550E3 .00000 1533.99296 60
Std. Predicted Value -2.239 1.315 .000 1.000 60
Std. Residual -2.521 2.118 .000 .966 60

a. Dependent Variable: Harga Saham
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Lampiran 9

REGRESSION

Penyembuhan Problem Autokorelasi

/MISSING LISTWISE

/STATISTICS COEFF OUTS R ANOVA

/CRITERIA=PIN(.05) POUT(.10)

/NOORIGIN

/DEPENDENT 1n2 vy
/METHOD=ENTER 1n2_x1 1n2 x2 1n2 x3 1n2 x4

/RESIDUALS DURBIN.

Regression

[DataSetl] E:\hasil uji spss\data skripsi.sav

Variables Entered/Removed®

Model

Variables

Entered

Variables

Removed

Method

Ln_Suku Bunga,

Ln_NPL,
Ln_CAR,
Ln_LDRa

.|Enter

a. All requested variables entered.

b. Dependent Variable: Ln_Harga Saham

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .9662 .933 .928 .02819 1.786

a. Predictors: (Constant), Ln_Suku Bunga, Ln_NPL, Ln_CAR, Ln_LDR

b. Dependent Variable: Ln_Harga Saham
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ANOVAP

Model Sum of Squares df Mean Square F Sig.

1 Regression .608 4 .152 191.112 .000?
Residual .044 55 .001
Total .651 59

a. Predictors: (Constant), Ln_Suku Bunga, Ln_NPL, Ln_CAR, Ln_LDR

b. Dependent Variable: Ln_Harga Saham

Coefficients?
Standardized
Unstandardized Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 1.926 .109 17.595 .000
Ln_LDR -.238 .047 -.259 -5.052 .000
Ln_CAR .251 .052 .188 4.857 .000
Ln_NPL -.189 .014 -.658 -13.404 .000
Ln_Suku Bunga .027 .014 .069 1.867 .067

a. Dependent Variable: Ln_Harga Saham

Residuals Statistics?
Minimum Maximum Mean Std. Deviation N

Predicted Value 1.9168 2.2530 2.1252 .10149 60

Residual -.08774 .05062 .00000 .02722 60

Std. Predicted Value -2.054 1.259 .000 1.000 60

Std. Residual -3.112 1.795 .000 .966 60

a. Dependent Variable: Ln_Harga Saham
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Lampiran 10

Hasil Uji Multikolinearitas

Your trial period for SPSS for Windows will expire in 14 days.

GET

FILE='E:\hasil uji spss\data skripsi.sav'.
DATASET NAME DataSetl WINDOW=FRONT.
REGRESSION

/MISSING LISTWISE

/STATISTICS COEFF OUTS R ANOVA COLLIN TOL

/CRITERIA=PIN(.05) POUT(.10)

/NOORIGIN

/DEPENDENT 1n2 y

/METHOD=ENTER 1n2 x1 1n2 x2 1n2_x3 1ln2 x4.

Regression

[DataSetl] E:\hasil uji spss\data skripsi.sav

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method

1 Ln_Suku Bunga,
Ln_NPL,
Ln_CAR,
Ln_LDRa

.|Enter

a. All requested variables entered.

b. Dependent Variable: Ln_Harga Saham

Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate

1 .9662 .933 .928 .02819

a. Predictors: (Constant), Ln_Suku Bunga, Ln_NPL, Ln_CAR,
Ln_LDR
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ANOVAP

Model Sum of Squares df Mean Square F Sig.
1 Regression .608 4 .152 191.112 .0003

Residual .044 55 .001

Total .651 59
a. Predictors: (Constant), Ln_Suku Bunga, Ln_NPL, Ln_CAR, Ln_LDR
b. Dependent Variable: Ln_Harga Saham

Coefficients?®
Standardized
Unstandardized Coefficients | Coefficients Collinearity Statistics

Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 1.926 .109 17.595 .000

Ln_LDR -.238 .047 -.259 -5.052 .000 465 2.149]

Ln_CAR .251 .052 .188 4.857 .000 .812 1.232

Ln_NPL -.189 .014 -.658| -13.404 .000 .507 1.973

Ln_Suku Bunga .027 .014 .069 1.867 .067 .888 1.126

a. Dependent Variable: Ln_Harga Saham

Collinearity Diagnostics?

Dimensi Variance Proportions
Model on Eigenvalue | Condition Index | (Constant) | Ln_LDR Ln_CAR Ln_NPL |Ln_Suku Bunga
1 1 4.569 1.000 .00 .01 .00 .00 .00
2 420 3.300 .00 .45 .00 .00 .00
3 .007 24.731 .00 .23 .00 21 .73
4 .003 37.342 .04 31 .16 .66 .26
5 .001 80.910 .96 .00 .83 13 .01

a. Dependent Variable: Ln_Harga Saham




Lampiran 11

REGRESSION
/MISSING LISTWISE
/STATISTICS COEFF OUTS R ANOVA

/CRITERIA=PIN(.05)

/NOORIGIN
/DEPENDENT ABSResidual

Hasil Uji Heteroskedastisitas

POUT (.10)

/METHOD=ENTER 1n2 x1 1n2 x2 1n2 x3 1ln2 x4.

Regression

[DataSetl] E:\hasil uji spss\data skripsi.sav

Variables Entered/Removed®

Variables Variables

Model Entered Removed Method
1 Ln_Suku Bunga,

Ln_NPL,

.|Enter

Ln_CAR,

Ln_LDRa
a. All requested variables entered.
b. Dependent Variable: ABSResidual

Model Summary
Adjusted R Std. Error of the

Model R R Square Square Estimate
1 .1882 .035 -.035 885.56407

a. Predictors: (Constant), Ln_Suku Bunga, Ln_NPL, Ln_CAR,

Ln_LDR
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ANOVAP

Model Sum of Squares df Mean Square F Sig.

1 Regression 1574063.365 4 393515.841 .502 . 7358
Residual 4.313E7 55 784223.727
Total 4.471E7 59

a. Predictors: (Constant), Ln_Suku Bunga, Ln_NPL, Ln_CAR, Ln_LDR

b. Dependent Variable: ABSResidual

Coefficients?
Standardized
Unstandardized Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 1588.084 3437.439 462 .646
Ln_LDR 1751.400 1482.351 .229 1.182 242
Ln_CAR 1116.017 1620.447 .101 .689 494
Ln_NPL -515.440 442.425 -.217 -1.165 .249
Ln_Suku Bunga 8.146 454.291 .003 .018 .986

a. Dependent Variable: ABSResidual
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Lampiran 12

Regresi Linear Berganda

REGRESSION
/MISSING LISTWISE
/STATISTICS COEFF OUTS R ANOVA
/CRITERIA=PIN (.05) POUT(.10)
/NOORIGIN
/DEPENDENT 1n2 y

/METHOD=ENTER 1n2 x1 1n2 x2 1n2 x3 1ln2 x4.

Regression
[DataSetl] E:\hasil uji spss\data skripsi.sav

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method

1 Ln_Suku Bunga,
Ln_NPL,
Ln_CAR,
Ln_LDRa

.|Enter

a. All requested variables entered.

b. Dependent Variable: Ln_Harga Saham

Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate

1 .9662 .933 .928 .02819

a. Predictors: (Constant), Ln_Suku Bunga, Ln_NPL, Ln_CAR,
Ln_LDR



ANOVAP

Model Sum of Squares df Mean Square F Sig.

1 Regression .608 4 .152 191.112 .000?
Residual .044 55 .001
Total .651 59

a. Predictors: (Constant), Ln_Suku Bunga, Ln_NPL, Ln_CAR, Ln_LDR

b. Dependent Variable: Ln_Harga Saham

Coefficients?
Standardized
Unstandardized Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 1.926 .109 17.595 .000
Ln_LDR -.238 .047 -.259 -5.052 .000
Ln_CAR .251 .052 .188 4.857 .000
Ln_NPL -.189 .014 -.658 -13.404 .000
Ln_Suku Bunga .027 .014 .069 1.867 .067

a. Dependent Variable: Ln_Harga Saham
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