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Lampiran 1 : Daftar Perusahaan Perbankan yang Menjadi Sampel Penelitian 

NO KODE PERUSAHAAN NAMA PERUSAHAAN 

1 AGRO Bank Rakyat Indonesia Agroniaga Tbk 

2 BABP Bank MNC Internasional Tbk 

3 BACA Bank Capital Indonesia Tbk 

4 BBCA Bank Central Asia Tbk 

5 BBNI Bank Negara Indonesia (Persero) Tbk 

6 BBRI Bank Rakyat Indonesia (Persero) Tbk 

7 BBTN Bank Tabungan Negara (Persero) Tbk 

8 BDMN Bank Danamon Indonesia Tbk 

9 BEKS Bank Pembangunan Daerah Banten Tbk 

10 BINA Bank Ina Perdana Tbk 

11 BJBR Bank Pembangunan Daerah jawa Barat 

Tbk 

12 BJTM Bank Pembangunan Daerah jawa Timur 

Tbk 

13 BKSW Bank QNB Indonesia Tbk 

14 BMAS Bank Maspion Indonesia Tbk 

15 BMRI Bank Mandiri (persero) Tbk 

16 BNBA Bank Bumi Arta Tbk 

17 BNGA Bank CIMB Niaga Tbk 

18 BNII Bank Maybank Indonesia Tbk 

19 BSIM Bank Sinarmas Tbk 

20 BTPN Bank Tabungan Pensiunan Nasional Tbk 

21 BVIC Bank Victoria Internasional Tbk 

22 INPC Bank Artha Graha Internasional Tbk 

23 MAYA Bank Mayapada Internasional Tbk 

24 MCOR Bank China Construction Bank Indonesia 

Tbk 

25 MEGA Bank Mega Tbk 

26 NISP Bank OCBC NISP Tbk 

27 NOBU Bank Nationalnobu Tbk 

28 PNBN Bank Pan Indonesia Tbk 

29 SDRA Bank Woori Saudara Indonesia 1906 Tbk 

 

 

 

 

 

 



52 
 

Lampiran 2 : Tabulasi Data Perhitunga Variabel – variabel 

Nama 

Perusahaan 
Tahun 

Return 

Saham 
CAR LDR ROA Total Asset 

AGRO 2014 94.82 19.06 88.49 1.47 6388305 

  2015 89.23 22.12 87.15 1.55 8364503 

  2016 358.08 23.68 88.25 1.49 11377961 

  2017 542 29.58 88.33 1.45 16322593 

  2018 309 28.34 86.73 1.54 23313671 

BABP 2014 83 17.79 80.35 -0.82 9430716 

  2015 69 17.83 72.29 0.1 12137004 

  2016 67 19.54 77.2 0.11 13057549 

  2017 50 12.58 78.78 -7.47 10706094 

  2018 49 16.27 88.64 0.74 10854855 

BACA 2014 95 16.43 58.13 0.81 9252649 

  2015 204 17.7 55.78 0.75 12159197 

  2016 205 20.64 55.34 0.66 14207414 

  2017 215 22.56 50.61 0.53 16349473 

  2018 309 18.66 51.96 0.55 18019614 

BBCA 2014 13124 16.9 76.8 3.9 553156 

  2015 13299 18.7 81.1 3.8 594373 

  2016 15499 21.9 77.1 4 676739 

  2017 21899 23.1 78.2 3.9 750320 

  2018 26049 23.4 81.6 4 824788 

BBNI 2014 6099 16.2 87.8 3.5 416574 

  2015 4989 19.5 87.8 2.6 508595 

  2016 5524 19.4 90.4 2.7 603032 

  2017 9899 18.5 85.6 2.7 709330 

  2018 8499 18.5 88.8 2.8 808572 

BBRI 2014 2329 18.31 81.68 4.73 801984 

  2015 2284 20.59 86.88 4.19 878426 

  2016 2334 22.91 87.77 3.84 1004802 

  2017 3639 22.96 81.3 3.69 1127448 

  2018 3619 21.21 89.57 3.68 1296898 

BBTN 2014 1204 14.64 108.86 1.14 144582353 

  2015 1294 16.97 108.78 1.61 171807592 

  2016 1739 20.34 102.66 1.76 214168479 

  2017 3569 18.87 103.13 1.71 261365267 

  2018 2669 18.21 103.25 1.34 306436194 

BDMN 2014 4524 17.8 92.6 1.4 195821 

  2015 3199 19.7 87.5 1.2 188057 

  2016 3709 20.9 91 2.5 174437 
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Nama 

Perusahaan 
Tahun 

Return 

Saham 
CAR LDR ROA Total Asset 

  2017 6949 22.1 93.3 3.1 178257 

  2018 7424 22.2 95 3.1 186762 

BEKS 2014 2192 10.05 86.11 -1.59 9040859 

  2015 1418 8.02 80.77 -5.29 5967186 

  2016 56 13.22 83.85 -9.58 5250811 

  2017 49 10.22 91.95 -1.43 7658924 

  2018 49 10.04 82.86 -1.57 9482130 

BINA 2014 0 25.36 75.07 1.29 1951836 

  2015 213.49 19.93 82.83 1.05 2081523 

  2016 188.14 30.36 76.3 1.02 2359089 

  2017 994 66.43 77.61 0.82 3123345 

  2018 539 55.03 69.28 0.5 3854174 

BJBR 2014 729 16.08 93.18 1.92 75861310 

  2015 754 16.21 88.13 2.04 88697430 

  2016 3389 18.43 86.7 2.22 102318457 

  2017 2399 18.77 87.27 2.01 114980168 

  2018 2009 18.63 91.89 1.71 120191387 

BJTM 2014 459 22.17 86.54 3.52 37998046 

  2015 436 22.17 82.92 2.67 42803631 

  2016 569 23.88 90.48 2.98 43032950 

  2017 709 24.65 79.69 3.12 51518681 

  2018 714 24.21 66.57 2.96 62689118 

BKSW 2014 409 15.1 93.47 1.05 20839018 

  2015 226.53 16.18 112.54 0.87 25757649 

  2016 250.07 16.46 94.54 -3.34 24372702 

  2017 239 20.27 70.28 -3.72 24635233 

  2018 186 26.5 72.59 0.12 20486926 

BMAS 2014 337 19.45 0.772 0.82 4831637 

  2015 399 19.33 92.96 1.1 5343936 

  2016 419 24.32 99.88 1.67 5481519 

  2017 391 21.59 97.14 1.6 6054845 

  2018 345 21.28 87 1.54 6694024 

BMRI 2014 5389.5 16.6 82.02 3.57 855039673 

  2015 4624 18.6 87.05 3.15 910063409 

  2016 5786.5 21.36 85.86 1.95 1038706009 

  2017 7999 21.64 87.16 2.72 1124700847 

  2018 7399 20.96 95.46 3.17 1202252094 

BNBA 2014 157 15.07 79.45 1.52 5155423 

  2015 189 25.57 82.78 1.33 6567267 
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Nama 

Perusahaan 
Tahun 

Return 

Saham 
CAR LDR ROA Total Asset 

  2016 195 25.15 79.03 1.52 7121173 

  2017 267 25.67 82.1 1.73 7014677 

  2018 283 25.52 84.26 1.77 7297274 

BNGA 2014 834 15.58 0.9946 1.33 233162423 

  2015 594 16.28 97.98 0.47 238849252 

  2016 834 17.96 98.38 1.09 241571728 

  2017 1349 18.6 96.24 1.7 266305445 

  2018 894 19.66 97.18 1.85 266781498 

BNII 2014 0 15.76 92.67 0.68 143365211 

  2015 169.08 15.17 86.14 1.01 157619013 

  2016 337.17 16.77 88.92 1.6 166678902 

  2017 261.58 17.53 88.12 1.48 173253491 

  2018 203 19.04 96.46 1.74 177532858 

BSIM 2014 338 18.38 83.88 1.02 21259549 

  2015 393 14.37 78.04 0.95 27868688 

  2016 869 16.7 77.47 0.0172 31192626 

  2017 879 18.31 80.57 1.26 30404078 

  2018 519 17.6 84.24 0.25 30748742 

BTPN 2014 3949 23.3 97 3.6 75014737 

  2015 2399 23.8 97 3.1 81039663 

  2016   25 95 3.1 91371387 

  2017 2459 24.6 96.2 2.1 95489850 

  2018 3559 25.3 96.2 3.1 101919301 

BVIC 2014 119 18.35 70.25 0.8 21364882 

  2015 104 20.38 70.17 0.65 23250686 

  2016 106 26.18 68.38 0.52 25999981 

  2017 235 18.76 70.25 0.64 28825609 

  2018 169 16.98 73.61 0.33 30172315 

INPC 2014 78 15.95 87.62 0.79 23462770 

  2015 63 15.2 80.75 0.33 25119249 

  2016 72 19.92 86.39 0.35 26219918 

  2017 79 17.44 82.89 0.31 27727008 

  2018 63 19.8 77.18 0.27 26025188 

MAYA 2014 1476.56 10.44 81.25 1.98 36194949 

  2015 1607.54 12.97 82.99 2.1 47305954 

  2016 2767.17 13.34 91.4 2.03 60839102 

  2017 3515.07 14.11 90.08 1.3 74745570 

  2018 6949 15.82 91.83 0.73 86971893 

MCOR 2014 118 15.2 84.03 0.79 9769591 
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Nama 

Perusahaan 
Tahun 

Return 

Saham 
CAR LDR ROA Total Asset 

  2015 173 17.68 86.82 1.03 10089121 

  2016 162 20.69 86.43 0.69 12257391 

  2017 213 16.76 79.49 0.54 15788738 

  2018 147 16.83 88.35 0.86 15992475 

MEGA 2014 1999 15.23 65.85 1.16 66.582 

  2015 3274 22.85 65.05 1.97 68.225 

  2016 2549 26.21 55.35 2.36 70.532 

  2017 3339 24.11 56.47 2.24 82.297 

  2018 4799 22.79 67.23 2.47 83762 

NISP 2014 679 18.74 93.59 1.79 103111114 

  2015 636 17.32 98.05 1.68 120480402 

  2016 1034 18.28 89.86 1.85 138196341 

  2017 936 17.51 93.42 1.96 153773957 

  2018 839 17.63 93.51 2.1 173582894 

NOBU 2014 759 48.38 53.99 0.43 5777122 

  2015 579 27.48 72.53 0.38 6703377 

  2016 759 26.06 53.02 0.52 8992244 

  2017 959 26.83 51.57 0.48 11018481 

  2018 1049 23.26 75.35 0.42 11793981 

PNBN 2014 1164 17.41 90.51 2.23 172639 

  2015 819 20.23 92.22 1.31 183121 

  2016 749 20.59 90.07 1.69 199175 

  2017 1139 22.08 92.1 1.61 213542 

  2018 1239 23.49 104.15 2.16 207204 

SDR 2014 1097 21.71 101.2 2.81 219262 

  2015 1049 18.82 97.22 1.94 205336 

  2016 1149 17.2 110.45 1.93 238471 

  2017 889 24.86 1.1107 2.37 231.509 

  2018 849 23.04 1.4526 2.59 317.707 
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Lampiran 3 : Analisis Deskriptif  

 Y X1 X2 X3 X4 

 Mean  2095.811  20.35648  82.11738  1.391705  78736278 

 Median  749.0000  19.06000  86.54000  1.540000  13057549 

 Maximum  26049.00  66.43000  112.5400  4.730000  1.20E+09 

 Minimum  0.000000  8.020000  0.772000 -9.580000  66.58200 

 Std. Dev.  3745.265  6.750799  18.41116  1.855709  1.94E+08 

 Skewness  3.705105  3.534948 -2.419940 -2.588050  4.329982 

 Kurtosis  19.79527  22.55214  11.18395  14.61988  22.37874 

      

 Jarque-Bera  2035.996  2611.628  546.1753  977.6240  2721.956 

 Probability  0.000000  0.000000  0.000000  0.000000  0.000000 

      

 Sum  303892.6  2951.690  11907.02  201.7972  1.14E+10 

 Sum Sq. Dev.  2.02E+09  6562.553  48811.82  495.8864  5.39E+18 

      

 Observations  145  145  145  145  145 

 

Lampiran 4 : Analisi Berganda 

Variable Coefficient Std. Error t-Statistic Prob.   

C 5.080366 0.573239 8.862562 0.0000 

X1 0.012783 0.014763 0.865903 0.3880 

X2 0.004605 0.005347 0.861222 0.3906 

X3 0.522647 0.053501 9.768882 0.0000 

X4 1.44E-09 5.06E-10 2.846870 0.0051 
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Lampiran 5 : Uji Asumsi Klasik 

a. Uji Normalittas 

 

b. Uji Multikolonieritas 

 

Variabel Centered VIF Keterangan  

CAR 
 1.084936 

tidak terjadi multikolinieritas  

LDR 
 1.062406 

tidak terjadi multikolinieritas  

ROA 
 1.083181 

tidak terjadi multikolinieritas  

Total Asset 
 1.051288 

tidak terjadi multikolinieritas  

 

Variance Inflation Factors  

Date: 11/28/19   Time: 14:50  

Sample: 1 145   

Included observations: 143  

    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 

    
    C  0.328603  35.89685  NA 

X1  0.000218  10.94812  1.084936 

X2  2.86E-05  22.10737  1.062406 

X3  0.002862  1.693770  1.083181 

X4  2.56E-19  1.224736  1.051288 
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Series: Residuals
Sample 1 145
Observations 143

Mean       1.25e-15
Median  -0.079992
Maximum  3.389295
Minimum -2.207062
Std. Dev.   1.127901
Skewness   0.363537
Kurtosis   2.607885

Jarque-Bera  4.065908
Probability  0.130948
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c. Uji Heterokedastisitas 

 

d. Uji Autokorelasi 

 

 

 

 

 

 

 

 

 

 

 

Heteroskedasticity Test: Glejser  

F-statistic 1.113615 Prob. F(4,140) 0.3526 

Obs*R-squared 4.471283 Prob. Chi-Square(4) 0.3460 

Scaled explained SS 7.801229 Prob. Chi-Square(4) 0.0991 

Dependent Variable: LOGY   

Method: Least Squares   

Date: 11/29/19   Time: 12:48   

Sample: 1 145    

Included observations: 143   
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

C 5.080366 0.573239 8.862562 0.0000 

X1 0.012783 0.014763 0.865903 0.3880 

X2 0.004605 0.005347 0.861222 0.3906 

X3 0.522647 0.053501 9.768882 0.0000 

X4 1.44E-09 5.06E-10 2.846870 0.0051 
     
     

R-squared 0.481864     Mean dependent var 6.562338 

Adjusted R-squared 0.466846     S.D. dependent var 1.566928 

S.E. of regression 1.144130     Akaike info criterion 3.141506 

Sum squared resid 180.6468     Schwarz criterion 3.245102 

Log likelihood -219.6177     Hannan-Quinn criter. 3.183602 

F-statistic 32.08487     Durbin-Watson stat 2.059660 

Prob(F-statistic) 0.000000    
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Lampiran 6 : Uji Hipotesis dan Analisis Data 

 

 

Variable Coefficient t-Statistic Prob.   

(Constan) 
5.080366 8.862562 0.0000 

CAR 0.012783 0.865903 0.3880 

LDR 0.004605 0.861222 0.3906 

ROA 0.522647 9.768882 0.0000 

Total Asset 1.440009 2.846870 0.0051 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

  

  

Dependent Variable: LOGY   

Method: Least Squares   

Date: 11/29/19   Time: 12:48   

Sample: 1 145    

Included observations: 143   
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

C 5.080366 0.573239 8.862562 0.0000 

X1 0.012783 0.014763 0.865903 0.3880 

X2 0.004605 0.005347 0.861222 0.3906 

X3 0.522647 0.053501 9.768882 0.0000 

X4 1.44E-09 5.06E-10 2.846870 0.0051 
     
     

R-squared 0.481864     Mean dependent var 6.562338 

Adjusted R-squared 0.466846     S.D. dependent var 1.566928 

S.E. of regression 1.144130     Akaike info criterion 3.141506 

Sum squared resid 180.6468     Schwarz criterion 3.245102 

Log likelihood -219.6177     Hannan-Quinn criter. 3.183602 

F-statistic 32.08487     Durbin-Watson stat 2.059660 

Prob(F-statistic) 0.000000    
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Lampiran 7 : Tabel Durbin watson  
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