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Lampiran 4. Descriptive Statistics 
 

Statistics 
 ROI RS 
N Valid 38 38 

Missing 0 0 
Mean ,1071 ,2571 
Std. Deviation ,19615 ,18521 
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One-Sample Kolmogorov-Smirnov Test 
 

 ROI RS 
N 38 38 
Normal Parametersa,b Mean ,1071 ,2571 

Std. 
Deviation 

,19615 ,18521 

Most Extreme 
Differences 

Absolute ,113 ,079 
Positive ,113 ,079 
Negative -,091 -,075 

Kolmogorov-Smirnov Z ,113 ,079 
Asymp. Sig. (2-tailed) ,200c,d ,200c,d 
a. Test distribution is Normal. 
b. Calculated from data. 
c. Lilliefors Significance Correction. 
d. This is a lower bound of the true significance. 
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Lampiran 5. Analisis Regresi Linear Sederhana  
 
 
 

Model Summaryb 

Model R R Square 
Adjusted R 

Square 
Std. Error of 
the Estimate 

Durbin-
Watson 

1 ,465a ,216 ,195 ,16622 2,371 
a. Predictors: (Constant), ROI 
b. Dependent Variable: RS 

 
 
 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 
1 (Constant) ,210 ,031  6,817 ,000 

ROI ,439 ,139 ,465 3,152 ,003 
a. Dependent Variable: RS 
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Lampiran 1.  Daftar Saham Indeks LQ 45 per Februari 2015 

   No Kode Emiten 
1 AALI PT. Astra Agro Lestari Tbk 
2 ADHI PT. Adhi Karya (Persero) Tbk 
3 ADRO PT. Adaro Energy Tbk 
4 AKRA PT. AKR Corporindo Tbk 
5 ANTM PT. Aneka Tambang (Persero) Tbk 
6 ASII PT. Astra International Tbk 
7 ASRI PT. Alam Sutera Realty Tbk 
8 BBCA PT. Bank Central Asia Tbk 
9 BBNI PT. Bank Negara Indonesia (Persero) Tbk 
10 BBRI PT. Bank Rakyat Indonesia (Persero) Tbk 
11 BBTN PT. Bank Tabungan Negara (Persero) Tbk 
12 BMRI PT. Bank Mandiri (Persero) Tbk 
13 BMTR PT. Global Mediacom Tbk 
14 BSDE PT. Bumi Serpong Damai Tbk 
15 CPIN PT. Charoen Pokphand Indonesia Tbk 
16 CTRA PT. Ciputra Development Tbk 
17 EXCL PT. XL Axiata Tbk 
18 GGRM PT. Gudang Garam Tbk 
19 ICBP PT. Indofood CBP Sukses Makmur Tbk 
20 INCO PT. Vale Indonesia Tbk 
21 INDF PT. Indofood Sukses Makmur Tbk 
22 INTP PT. Indocement Tunggal Prakarsa Tbk 
23 ITMG PT. Indo Tambangraya Megah Tbk 
24 JSMR PT. Jasa Marga (Persero) Tbk 
25 KLBF PT. Kalbe Farma Tbk 
26 LPKR PT. LIPPO Karawaci Tbk 
27 LPPF PT. Matahari Department Store Tbk 
28 LSIP PT. PP London Sumatra Indonesia Tbk 
29 MNCN PT. Media Nusantara Citra Tbk 
30 MPPA PT. Matahari Putra Prima Tbk 
31 PGAS PT. Perusahaan Gas Negara (Persero) Tbk 
32 PTBA PT. Tambang Batubara Bukit Asam (Persero) Tbk 
33 PTPP PT. PP (Persero) Tbk 
34 PWON PT. Pakuwon Jati Tbk 
35 SCMA PT. Surya Citra Media Tbk 
36 SILO PT. Siloam International Hospitals Tbk 
37 SMGR PT. Semen Indonesia (Persero) Tbk 
38 SMRA PT. Summarecon Agung Tbk 
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39 SSMS PT. Sawit Sumbermas Sarana Tbk 
40 TBIG PT. Tower Bersama Infrastructure Tbk 
41 TLKM PT. Telekomunikasi Indonesia (Persero) Tbk 
42 UNTR PT. United Tractors Tbk 
43 UNVR PT. Unilever Indonesia Tbk 
44 WIKA PT. Wijaya Karya (Persero) Tbk 
45 WSKT PT. Waskita Karya (Persero) Tbk 

Sumber : data sekunder diolah peneliti 2016 
 
 
Lampiran 2. Daftar Sampel Perusahaan Yang Ada Pada Indeks Saham LQ 

45 periode 2009 - 2014 
 

No Kode Emiten 
1 AALI PT. Astra Agro Lestari Tbk 
2 ADHI PT. Adhi Karya (Persero) Tbk 
3 ADRO PT. Adaro Energy Tbk 
4 AKRA PT. AKR Corporindo Tbk 
5 ANTM PT. Aneka Tambang (Persero) Tbk 
6 ASII PT. Astra International Tbk 
7 ASRI PT. Alam Sutera Realty Tbk 
8 BBCA PT. Bank Central Asia Tbk 
9 BBNI PT. Bank Negara Indonesia (Persero) Tbk 
10 BBRI PT. Bank Rakyat Indonesia (Persero) Tbk 
11 BMRI PT. Bank Mandiri (Persero) Tbk 
12 BMTR PT. Global Mediacom Tbk 
13 BSDE PT. Bumi Serpong Damai Tbk 
14 CPIN PT. Charoen Pokphand Indonesia Tbk 
15 CTRA PT. Ciputra Development Tbk 
16 EXCL PT. XL Axiata Tbk 
17 GGRM PT. Gudang Garam Tbk 
18 INCO PT. Vale Indonesia Tbk 
19 INDF PT. Indofood Sukses Makmur Tbk 
20 INTP PT. Indocement Tunggal Prakarsa Tbk 
21 ITMG PT. Indo Tambangraya Megah Tbk 
22 JSMR PT. Jasa Marga (Persero) Tbk 
23 KLBF PT. Kalbe Farma Tbk 
24 LPKR PT. LIPPO Karawaci Tbk 
25 LPPF PT. Matahari Department Store Tbk 
26 LSIP PT. PP London Sumatra Indonesia Tbk 
27 MNCN PT. Media Nusantara Citra Tbk 
28 MPPA PT. Matahari Putra Prima Tbk 
29 PGAS PT. Perusahaan Gas Negara (Persero) Tbk 
30 PTBA PT. Tambang Batubara Bukit Asam (Persero) Tbk 
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31 PWON PT. Pakuwon Jati Tbk 
32 SCMA PT. Surya Citra Media Tbk 
33 SMGR PT. Semen Indonesia (Persero) Tbk 
34 SMRA PT. Summarecon Agung Tbk 
35 TLKM PT. Telekomunikasi Indonesia (Persero) Tbk 
36 UNTR PT. United Tractors Tbk 
37 UNVR PT. Unilever Indonesia Tbk 
38 WIKA PT. Wijaya Karya (Persero) Tbk 

Sumber : data sekunder diolah peneliti 2016 
 
Lampiran 3. Jumlah Rata-rata ROI dan Return Saham tahun 2009 – 2014 
 

No Kode Emiten ROI RS 

1 AALI PT. Astra Agro Lestari Tbk 0,01 0,07 
2 ADHI PT. Adhi Karya (Persero) Tbk 0,03 0,39 
3 ADRO PT. Adaro Energy Tbk -0,08 -0,01 
4 AKRA PT. AKR Corporindo Tbk 0,14 0,32 
5 ANTM PT. Aneka Tambang (Persero) Tbk -0,40 -0,10 
6 ASII PT. Astra International Tbk 0,01 0,20 
7 ASRI PT. Alam Sutera Realty Tbk 0,17 0,30 
8 BBCA PT. Bank Central Asia Tbk 0,15 0,27 
9 BBNI PT. Bank Negara Indonesia (Persero) Tbk 0,25 0,21 
10 BBRI PT. Bank Rakyat Indonesia (Persero) Tbk 0,00 0,34 
11 BMRI PT. Bank Mandiri (Persero) Tbk 0,12 0,19 
12 BMTR PT. Global Mediacom Tbk 0,59 0,39 
13 BSDE PT. Bumi Serpong Damai Tbk 0,39 0,19 
14 CPIN PT. Charoen Pokphand Indonesia Tbk -0,16 0,30 
15 CTRA PT. Ciputra Development Tbk 0,21 0,47 
16 EXCL PT. XL Axiata Tbk -0,24 0,04 
17 GGRM PT. Gudang Garam Tbk 0,13 0,35 
18 INCO PT. Vale Indonesia Tbk -0,08 0,19 
19 INDF PT. Indofood Sukses Makmur Tbk -0,01 0,26 
20 INTP PT. Indocement Tunggal Prakarsa Tbk 0,21 0,26 
21 ITMG PT. Indo Tambangraya Megah Tbk 0,26 0,05 
22 JSMR PT. Jasa Marga (Persero) Tbk 0,07 0,58 
23 KLBF PT. Kalbe Farma Tbk 0,02 0,30 
24 LPKR PT. LIPPO Karawaci Tbk 0,16 0,09 
25 LPPF PT. Matahari Department Store Tbk 0,22 0,76 
26 LSIP PT. PP London Sumatra Indonesia Tbk -0,02 0,19 
27 MNCN PT. Media Nusantara Citra Tbk 0,20 0,53 
28 MPPA PT. Matahari Putra Prima Tbk 0,60 0,37 
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29 PGAS PT. Perusahaan Gas Negara (Persero) Tbk -0,04 0,07 
30 PTBA PT. Tambang Batubara Bukit Asam (Persero) Tbk -0,06 -0,09 
31 PWON PT. Pakuwon Jati Tbk 0,35 0,33 
32 SCMA PT. Surya Citra Media Tbk 0,21 0,55 
33 SMGR PT. Semen Indonesia (Persero) Tbk -0,08 0,18 
34 SMRA PT. Summarecon Agung Tbk 0,24 0,34 
35 TLKM PT. Telekomunikasi Indonesia (Persero) Tbk 0,16 0,10 
36 UNTR PT. United Tractors Tbk 0,08 0,11 
37 UNVR PT. Unilever Indonesia Tbk 0,14 0,23 
38 WIKA PT. Wijaya Karya (Persero) Tbk 0,12 0,45 
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