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Lampiran 1

Daftar perusahaan yang menjadi objek penelitian

No Nama Perusahaan Kode Saham
1 Adaro Energy Tbk. ADRO
2 AKR Corporindo Tbk. AKRA
3 Aneka Tambang Tbk. ANTM
4 Astra International Tbk. ASII
5 Bank Central Asia Thk. BBCA
6 Bank Negara Indonesia (Persero) Tbk. BBNI
7 Bank Rakyat Indonesia (Persero) Thk. BBRI
8 Bank Tabungan Indonesia (Persero) Tbk. BBTN
9 Bank Mandiri (Persero) Thk. BMRI
10 Bumi Serpong Damai Tbk. BSDE
11 XL Axiata Thk. EXCL
12 Gudang Garam Thk. GGRM
13 HM Sampoerna Tbk. HMSP
14 Indofood CBP Sukses Makmur Thk. ICBP
15 Vale Indonesia Thk. INCO
16 Indofood Sukses Makmur Thk. INDF
17 Indocement Tunggal Prakasa Thk. INTP
18 Jasa Marga (Persero) Thk. JSMR
19 Kalbe Farma Tbk. KLBF

20 Matahari Department Store Tbk. LPPF

21 Media Nusantara Citra Tbk. MNCN

22 Perusahaan Gas Negara (Persero) Thk. PGAS

23 Tambang Batubara Bukit Asam (Persero)

Thk. PTBA

24 PP (Persero) Tbk. PTPP

25 Surya Citra Media Tbk. SCMA

26 Semen Indonesia (Persero) Thk. SMGR

27 Sri Rejeki Isman Thbk. SRIL

28 Telekomunikasi Indonesia (Persero) Thk. TLKM

29 United Tractors Tbk. UNTR

30 Unilever Indonesia Tbk. UNVR

31 Wijaya Karya (Persero) Tbk. WIKA

32 Waskita Karya (Persero) Thk. WSKT
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Variabel
Kode Nama Saham Periode
No Saham
Y X1 X2 X3
1 ADRO | Adaro Energy Tbk. 2017 | 0,46 | 0,36 | 0,44 | 0,46
2018 | 0,38 | 1,18 | 0,42 0,72
2019 | 0,42| 1,07|0,40| 0,67
2020 | 0,29 | 0,60| 0,39| 0,64
AKR Corporindo
2 | AKRA TbE s017| 020| 389|109 052
| 2018 0,06 | 3,06 0,96| 0,49
2019 | 0,13| 2,82|0,86| 0,46
2020| 0,79 1,80| 1,01| 0,50
Aneka Tamban
3 | ANTM o g o017 04| 041]066( 040
| 2018 073 117[063| 039
2019 | 0,70 | 0,81| 0,62| 0,38
2020| 0,31| 096| 0,69| 0,41
Astra International
4 ASII Thk 2017 0,20 1,94 | 0,94 0,48
2 0,18 | 2,554 | 0,87 0,47
2019 | 0,21 | 2,15]| 0,89 0,47
2020 | 0,22 | 1,98 | 0,98 0,49
Bank Central Asia
5 BBCA Thk. 2017 0,20 | 3,66 | 5,60 0,84
2018 00| 349|497 083
2019 | 0,20 | 4,11 | 4,68 0,82
2020 | 0,21 | 4,46| 440| 0,81
Bank Negara
6 BBNI Indonegia 2017 0,20 1,19 5,26 0,81
2018 | 0,20 | 1,19 | 553| 0,82
2019 | 0,20 | 1,83 5,79 0,82
2020 | 0,24 | 1,58 6,08 0,83
Bank Rakyat
7 BBRI Indonesi?’:l 2017 0,22 2,49 6,76 0,87
2018 | 0,23 | 2,04 | 584 | 0,85
2019 | 0,22 | 2,68 | 5,73 0,85
2020 | 0,22 | 2,57 | 5,92 0,76
g | BBTN | Bank Tabungan 0,27 | 099 7.40| 0,92
Negara 2017 ' ’ ’ ’
2018 | 0,21 | 1,02| 7,20 0,91
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2019 | 0,22| 1,75| 6,34| 0,86
2020 | 0,22| 1,16| 7,06| 0,86
9 BMRI Bank Mandiri 2017 | 0,20 | 1,81 | 6,16 0,81
2018 | 0,21 | 1,77|5,38| 0,79
2019 | 0,21| 2,20 5,22 0,79
2020 | 0,24| 195|509 | 0,78

Bumi Serpon
10 | BSDE e prk_g o017 0:00| 157|063| 039
2018 | 0,01 | 1,44 | 0,57 0,36
2019 | 0,01 | 1,12 | 0,58 0,38
2020 | 0,03| 0,81|0,72| 0,42
11 EXCL XL Axiata Tbk. 2017 | 0,96 | 2,21| 3,18| 0,76
2018 067 1,18) 159| 0,61
2019 | 0,70 | 146|160| 0,62
2020| 0,25| 0,99 2,14| 0,68

Gudang Garam
12 | GGRM T%k_ o017 025 | 278| 067| 040
0,25| 3,27|059| 0,37
2019 | 0,26 | 4,04 | 0,58 0,36
2020 | 0,26 | 3,75| 0,53 0,35

H.M. Sampoerna
13 HMSP Tbk.p 2017 0,26 | 13,66 | 0,19 0,16
. 2018 072514552 024| 0,20
2019 | 0,25 16,13 | 0,26 0,21
2020 | 0,25 13,74 | 0,32 0,24

Indofood CBP
14 ICBP Sukses Makmur 0,27 | 4,79 | 0,62 0,38

Thk. 2017

2018 0,27 561|056 037
2019 | 0,32 | 5,11 | 0,57 0,36
2020 | 0,28 | 5,56 | 0,51 0,34
15 INCO Vale Indonesia Thbk. 2017 | 0,28 | 0,64 | 0,25 0,20
2018 | 0,63 | 1,18| 0,21| 0,18
2019 | 0,34 | 1,17| 0,20 0,17
2020 | 0,27 | 1,16 | 0,17 0,14

Indofood Sukses
16 INDF Makmur Thk. 2017 0,25 1,05 1,13 0,53
2018 | 0,29 | 1555|087 | 0,47
2019 | 0,33 | 1,43| 0,88 0,47
2020 | 0,33 | 1,35| 0,93 0,48
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Indocement

17 INTP Tunggal Prakarsa 0,23| 344|016| 0,14
Thk. 2017

2018 | 007| 2,33]0,15| 0,13
2019 | 0,19| 3,29| 0,18| 0,15
2020 | 0,18| 3,01| 0,16| 0,16

Jasa Marga
18 | JSMR (Persero)Tgbk_ o017 | 36| 287|197 066
2018 | 032 226]227| 0,69
2019 | 0,36| 2,53]331| 0,77
2020 | 0,37| 1,65|3,08| 0,75
19 KLBF Kalbe Farma Tbk. 2017 | 0,24 | 566 | 0,25| 0,20
2018 0,24 6,01]022| 0,18
2019 | 0,24| 597]020| 0,16
2020 | 0,24 | 4,89]0,19| 0,16

Matahari
20 LPPF Department Store 0,21 | 46,43 | 2,52 0,72

Thk. 2017
" 2018 0,20] 30,03 162] 062
2019 | 0,20 | 12,53 | 1,33| 0,57
2020 | 0,30| 6,57 | 1,77| 0,64
21 | MNCN | Media Nusantara 024| 277|051 034
Citra Thk. 2017 | 7 ’ ’ ’
] 031] 257[050] 033
2019 | 0,35| 1,90| 054| 0,35
2020 | 0,24| 0,94]054| 0,35
Perusahaan Gas
22 PGAS Negara Thk. o017 | 009 | 160|115) 053
12018 0,20| 162]1,16] 054
2019 | 0,46 | 0,98 0,97| 0,49
2020 | 0,38| 1,04 | 1,48| 0,60
23 PTBA Bukit Asam Tbk. 2017 | 024 | 1,12]082| 0,45
2018 0,25| 3,01|0,76| 043
2019 | 0,25| 2,05|059| 0,37
2020 | 0,25| 3,32|0,49| 0,33
24 PTPP PP (Persero) Thk. 2017 | 0,34| 3,67|274| 0,73
2018 | 0,32| 4,12 1,89| 0,65
2019 | 0,04| 1,15| 1,93| 0,66
2020 | 0,02] 0,73]222| 0,69
Surya Citra Media

25 | SCMA y Thic o017 | 0:25| 828|034 025
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20181 0,25| 9,80[ 030 023
2019 | 0,26 7,76]022] 0,18
2020 | 0,25| 5,38]0,20| 0,17
Semen Indonesia
26 | SMGR (Persero) Thk. oo17| 0:23| 246|039 028
| 2018] 011 1,91[045] 031
2019 | 0,26| 1,93] 061| 0,38
2020 | 0,25| 2,15]056| 0,36
Sri Rejeki Isman
27 | SRIL JTbk_ o017 | 014| 189|183| 065
| 2018] 0,10| 1,07|186| 065
2019 | 0,05| 1,30] 1,70| 0,63
2020 | 0,15| 0,98 1,64| 0,62
Telekomunikasi
28 TLKM Indonesia (Persero) 0,26 335|0,78| 0,44
Thk. 2017
0,24 423]0,70] 0,41
2019 | 0,23| 3,99| 0,77 0,44
2020 | 0,26| 3,50| 0,76| 0,43
United Tractors
29 | UNTR Ay, so17| 0:33| 1.61]057| 036
2018 04| 197|050 033
2019 | 0,27| 2,78]0,73| 0,42
2020 | 0,27 | 1,87 | 1,04 051
Unilever Indonesia
30 | UNVR bk o017 | 025 | 548|226 0,69
Q 0,25| 4,67]256| 0,72
2019 | 0,25| 544 265| 0,73
2020 | 0,25| 5,62 1,58| 0,61
Wijaya Karya
31 | WIKA (Pejrsé’ro)Tg’k_ s017| 03| 299|260 072
| 2018 007 371]149| 0,60
2019 | 0,07] 0,95] 2,12| 0,68
2020 | 0,12| 0,96 2,44| 0,71
Waskita Karya
32 | WSKT (Persero) Tb{_ so17| 0:25| 234]212| 068
| 2018] 016] 2,14] 266 073
2019 | 0,00| 1,32]3,30| 0,77
2020 | 0,17 | 0,84 331| 0,77
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Hasil Statistik Deskriptif

Descriptive Statistics

Mean Std. Deviation N
ETR ,257837 , 1477890 128
CONS 5,2397 11,08705 128
TP 1,9317 2,31651 128
Cl ,5195 ,22036 128

Uji Normalitas

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Y
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One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 128
Normal Parameters?P? Mean .0000000
Std. Deviation .14239833
Most Extreme Differences Absolute 141
Positive 141
Negative -.138
Test Statistic 141
Asymp. Sig. (2-tailed) .059°¢
a. Test distribution is Normal.
b. Calculated from data.
c. Lilliefors Significance Correction.
Hasil Uji Multikolinearitas
Model Tolerance VIF
1 (Constant)
Cons .933 1.072
Tp 977 1.024
Ci .923 1.084
Ka .919 1.089
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Hasil Uji Heteroskedatisitas

Scatterplot
Dependent Variable: Y
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Regression Studentized Residual
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Regression Standardized Predicted Value

Uji Autokorelasi

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

1 .2682 572 .041 .14470 1.848

a. Predictors: (Constant), ka, tp, cons, ci

b. Dependent Variable: etr

86



Hasil Analisis Regresi Linear

Unstandardized Coefficients

Model B Std. Error
1 (Constant) .256 .060
Cons .316 .120
Tp -.016 .019
Ci .020 .026
Ka .002 .016
Hasil Uji T
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 N\ 256 soI. O \ 4.280 .000
y 316(/ 120 . .236 2.622 .010
-016  .019 . -071 2.813 .018
L | 020" L0261 ~.070 775 440
.002 .016 .010 2.307 .015
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