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Lampiran 7: Eliminasi Perusahaan Properti dan Real Estate

Kode Karakteristik eliminasi sampel
Perusahaan 1 2 3 4
1 ADCP v X X X
2 AMAN v v X X
3 APLN v v v X
4 ARMY v v X X
5 ASPI v X X X
6 ASRI v v v X
7 ATAP 4 X X X
8 BAPA v 4 v X
9 BAPI 4 X X X
10 BBSS v X X X
11 BCIP v v v v
12 BEST v 4 X X
13 BIKA v 4 X X
14 BIPP v v v X
15 BKDP v v v X
16 BKSL v 4 X X
17 BSBK 4 X X X
18 BSDE v v v v
19 CITY v v v v
20 COWL v v X X
21 CPRI v X X X
22 CTRA v v v X
23 DADA v X X X
24 DART v v v X
25 DILD 4 4 X X
26 DMAS 4 v 4 v
27 DUTI v v v v
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Lampiran 8: Data Perhitungan Net Profit Margin

NPM-= Laba
Kode | Tahun | Laba Bersih (Rp) | Pendapatan (Rp) bersih/
Pendapatan
BCIP 2018 10.247.119.273 200.658.519.501 0,051
2019 23.201.520.208 131.094.399.577 0,177
2020 12.990.816.748 73.155.228.143 0,178
2021 124.179.366 60.409.520.263 0,002
BSDE | 2018 | 1.443.967.362.364 | 6.628.782.185.008 0,218
2019 | 3.130.076.103.452 | 7.084.864.038.574 0,442
2020 486.257.814.158 | 6.180.589.086.059 0,079
2021 | 1.538.840.956.173 | 7.654.802.250.986 0,201
CITY 2018 88.156.878.848 213.260.534.095 0,413
2019 31.703.787.983 121.816.983.447 0,260
2020 65.602.521.380 147.796.205.929 0,444
2021 1.261.805.333 78.583.444.574 0,016
DMAS | 2018 496.364.970.438 | 1.036.229.521.794 0,479
2019 | 1.335.420.919.293 | 2.650.255.153.377 0,504
2020 | 1.348.575.384.650 | 2.629.300.300.189 0,513
2021 714.858.418.799 | 1.440.736.819.516 0,496
DUTI | 2018 | 1.126.657.230.110 | 2.225.704.530.841 0,506
2019 | 1.289.962.965.315 | 2.459.812.402.375 0,524
2020 638.427.373.273 | 1.724.797.535.246 0,370
2021 730.113.120.884 | 2.177.783.404.033 0,335
GPRA | 2018 50.425.199.916 435.573.970.378 0,116
2019 55.222.657.634 397.699.225.488 0,139
2020 34.752.426.451 323.797.082.016 0,107
2021 49.537.431.683 446.749.184.612 0,111
MKPI | 2018 | 1.018.559.536.816 | 2.217.086.119.506 0,459
2019 614.639.392.159 | 1.872.934.497.082 0,328
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2020 231.113.916.843 1.219.793.949.348 0,189
2021 324.669.719.210 1.318.001.428.423 0,246
PWON | 2018 2.826.936.213 7.080.668.385 0,399
2019 3.239.796.227 7.202.001.193 0,450
2020 1.119.113.010 3.977.211.311 0,281
2021 1.550.434.339 5.713.272.952 0,271
RDTX | 2018 267.384.570.823 400.870.293.046 0,667
2019 232.773.280.699 399.418.917.052 0,583
2020 236.087.887.526 400.749.812.577 0,589
2021 195.806.481.653 413.584.008.445 0,473
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Lampiran 9: Data Perhitungan Debt to Equity Ratio

Total Ekuitas DER= Total
Kode | Tahun | Total Utang (RP) (Rp) hutang/Total
Ekuitas

BCIP 2018 410.369.422.399 439.430.278.694 1,071

2019 433.534.933.647 433.530.491.804 1,000

2020 446.592.008.738 462.672.453.925 1,036

2021 446.698.141.802 440.374.923.594 0,986

BSDE | 2018 | 30.286.897.950.250 | 21.814.594.254.302 0,720
2019 | 33.547.505.881.845 | 20.897.343.170.602 0,623

2020 | 34.471.102.475.824 | 26.391.824.110.926 0,766

2021 | 35.893.717.013.841 | 25.575.995.151.814 0,713

CITY 2018 774.829.227.758 150.117.486.869 0,194

2019 806.718.176.813 112.161.715.898 0,139

2020 872.367.513.394 80.554.999.031 0,092

2021 874.339.528.765 76.993.446.135 0,088

DMAS | 2018 | 7.188.503.626.528 | 311.529.808.844 0,043
2019 | 6.495.739.786.307 | 1.121.231.234.313 0,173

2020 | 5.528.057.150.794 | 1.224.176.089.310 0,221

2021 | 5.351.173.180.680 | 762.768.422.674 0,143

DUTI | 2018 | 9.414.918.798.240 | 3.227.976.940.583 0,343

2019 | 10.590.770.182.820 | 3.197.457.277.140 0,302

2020 | 10.330.221.934.232 | 3.423.402.804.653 0,331

2021 | 10.961.489.326.966 | 4.347.434.120.813 0,397

GPRA | 2018 | 1.082.013.561.820 | 454.440.028.598 0,420
2019 | 1.132.751.463.041 573.167.523.724 0,506

2020 | 1.053.247.818.677 | 674.113.858.270 0,640

2021 | 1.105.912.907.155 654.638.555.294 0,592

MKPI | 2018 | 5.231.665.104.900 | 1.776.589.738.461 0,340
2019 | 5.503.602.936.059 | 1.771.631.281.519 0,322
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2020 | 5.607.298.699.580 | 2.015.619.366.153 0,359
2021 | 5.836.337.461.790 | 2.157.944.970.302 0,370
PWON | 2018 15.311.681.466 9.706.398.758 0,634
2019 18.095.643.057 7.999.510.286 0,442
2020 17.598.695.271 8.860.110.106 0,503
2021 19.178.438.459 9.687.642.670 0,505
RDTX | 2018 | 2.313.423.014.628 213.066.766.537 0,092
2019 | 2.524.704.640.419 271.083.812.343 0,107
2020 | 2.736.651.682.675 234.410.089.039 0,086
2021 | 2.904.671.022.728 256.434.333.798 0,088
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Lampiran 10: Data Perhitungan Price Earning Ratio

Kode

Tahun

EPS

Harga Perlembar

PER= EPS/Harga

Saham Perlembar Saham

BCIP 2018 34,34 100 0,343
2019 15,47 100 0,155

2020 7,92 100 0,079

2021 1,09 100 0,011

BSDE 2018 67,43 100 0,674
2019 147,00 100 1,470

2020 14,12 100 0,141

2021 64,49 100 0,645

CITY 2018 16,33 100 0,163
2019 5,87 100 0,059

2020 12,14 100 0,121

2021 0,23 100 0,002

DMAS | 2018 10,30 100 0,103
2019 27,70 100 0,277

2020 27,96 100 0,280

2021 14,82 100 0,148

DUTI 2018 492,70 500 0,985
2019 596,14 500 1,192

2020 288,50 500 0,577

2021 356,70 500 0,713

GPRA | 2018 8,67 100 0,087
2019 11,44 100 0,114

2020 6,96 100 0,070

2021 12,11 100 0,121
MKPI 2018 | 1.086,24 100 10,862
2019 655,95 100 6,560

2020 243,91 100 2,439
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2021 342,50 100 3,425
PWON | 2018 52,80 25 2,112
2019 56,47 25 2,259
2020 19,31 25 0,772
2021 28,71 25 1,148
RDTX | 2018 995,97 500 1,992
2019 865,97 500 1,732
2020 878,30 500 1,757
2021 728,45 500 1,457
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Lampiran 11: Harga Saham Penutupan Perusahaan sub-sektor

Properti & Real Estate Periode 2018-2021.

Kode 2017 2018 2019 2020 2021
BCIP 126 89 64 73 94
BSDE 1.690 1.255 1.260 1.260 1.015
CITY 415 398 110 93 169
DMAS 172 159 296 250 191
DUTI 3.875 3.850 3.745 3.850 3.390
GPRA 101 110 75 75 89
MKPI 35.425 22.500 24.500 28.000 24.925
PWON 680 620 565 515 476
RDTX 6.000 5.500 5.550 5.300 6.850

Lampiran 12: Data Perhitungan Return Saham

Kode Tahun i = M
(Pi:_;)
BCIP 2018 -0,294
2019 -0,281
2020 0,141
2021 0,288
BSDE 2018 -0,257
2019 0,004
2020 0,000
2021 -0,194
CITY 2018 -0,041
2019 -0,724
2020 -0,155
2021 0,817
DMAS 2018 -0,076
2019 0,862




2020 -0,155

2021 -0,236

DUTI 2018 -0,006
2019 -0,027

2020 0,028

2021 -0,119

GPRA 2018 0,089
2019 -0,318

2020 0,000

2021 0,187

MKPI 2018 -0,365
2019 0,089

2020 0,143

2021 -0,110

PWON 2018 -0,088
2019 -0,089

2020 -0,088

2021 -0,076

RDTX 2018 -0,083
2019 0,009

2020 -0,045

2021 0,292
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Lampiran 13: Output data Pengolahan SPSS v.17

1.

2. Uji Normalitas setelah Transformasi

Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual
N 36
MNormal Parameters?-® Mean 0000000
Std. Deviation 18218108
Most Extreme Differences Absolute 134
Pasitive 134
Negative -.102
Kolmogorov-Smimov £ 048
lAsymp. Sig. (2-tailed) 011

a. Test distribution is Normal.

b. Calculated from data.

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

M 36
MNormal Parameters3-? Mean 0000000
Std. Deviation 19218108

Most Extreme Differences  Absolute 144
Positive 144

Megative -.105]
Kolmogorov-Smirnov £ .8656]
Asymp. Sig. (2-tailed) A41

a. Test distribution is Normal.

b. Calculated from data.
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3. Uji Multikolinieritas

CoafMclants
Standardized
Unstandardized Coefliciants CoefMclents Comalations Colllnearity Stallslics

Mooe B | Std. Emor Beta Elg Zer-proer | Partal Part Tolerancs VIF
1 (Constanty .ES-I| 37 4033 .0ooa| |

LM_NPM -.EEE| 237 -.53| 2580 015 -225 - 415 -410 ] 1.883)

LM_DER -.3'52| 153 -.503| 2,365 024 -.132| 385 -3T8 559 1.789

LM PER .E-:IZ| 017 .-:I1-E| 2133 o -.&5E| 013 01| 828 1 .E?-‘I

3. Depenoent Vanable: LN_Return

4. Uji Autokorelasi

Model Summary®

Ad|uwshed R Sid. Emar of the

Miooed R R Square Squane Estimate Durdin-Watson

1 435 192 A16 200988 2156

a. Preghctors: (Corsiant), LM_PER, LM_DER, LN_NPM

. Dependent Varable: LN Return

5. Uji Heteroskedastisitas
Coefficients®
Standardized
Unstandardized Coefficients Coefficients Correlafions Collinearity Statistics

Model B Std. Error ‘ Beta 1 Sig. Zero-order | Partial Part Tolerance ‘ VIF
1 (Canstant) 019 .220‘ 087 931 | ‘

LN_NPM 755 412‘ 415 1.832 077 ,332| 317 312 564‘ 1.772

LN_DER 170 241‘ 156 703 487| -1 WE‘ A27 120 589‘ 1.68]

LN_PER o1 .027‘ 070] 396 695 .14—9‘ 072 068 .942‘ 1.061

a. Dependent Vanable: ABS_RES
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Uji F

AMOVA"
hodel Sum of Sguares af Mean Square F .
1 Regression 307 E 102 2.530 047
Resldual 1.283 32| 040
Total 1.599) 35'

a. Pragictars: (Canstant), LN_PER, LN_DER, LN_NPM

b. Dependant Vanable: L4_Fsturn
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