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LAMPIRAN

1. Data Pengambilan Keputusan Investasi, Kelayakan Investasi, dan CAPM

HARGA SAHAM BRIS PER LEMBAR
BULAN AKHIR BULAN

2018 2019 2020 2021

JAN 0 560 310 2440

FEB 0 540 220 2940

MAR 0 530 196 2290

APR 0 555 196 2280

MEI 0 515 300 1905

JUN 595 505 308 2300

JUL 555 505 540 2630

AUG 640 434 965 2220

SEP 595 404 750 2040

OKT 535 386 1235 2110

NOV 540 316 1430 1955

DES 525 330 2250 1780

Harga Saham Rata —Rata 953,75

PRICE TO EARNING RATIO (PER)
BULAN AKHIR BULAN

2018 2019 2020 2021
JAN 0 10,19 18,88 1814,63
FEB 0 9,83 13,40 2186,48
MAR 0 9,65 11,94 1703,07
APR 0 10,10 11,94 1695,64
MEI 0 9,37 18,27 1416,75
JUN 10,83 9,19 18,76 1710,51
JUL 14,54 9,19 32,89 1955,93
AUG 16,77 7,90 58,77 1651,01
SEP 15,59 7,35 45,68 1517,15
OKT 14,02 7,03 75,21 1569,21
NOV 14,15 5,75 87,09 1453,93
DES 13,76 6,01 137,03 1323,79
Rata-Rata Keseluruhan 432,20
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CAPM SAHAM BRIS PER LEMBAR
BULAN AKHIR BULAN
2018 2019 2020 2021
JAN 0 0,051 -0,138 -0,063
FEB 0] -0,070 -0,180 0,087
MAR 0] -0,039 -0,329 -0,099
APR 0. -0,049 0,035 -0,024
MEI 0| -0,113 -0,020 -0,041
JUN -0,094 | -0,003 0,024 -0,015
JUL 0,002 -0,035 0,057 -0,002
AUG -0,017 -0,059 -0,007 -0,003
SEP -0,056 | -0,084 -0,154 0,013
OKT -0,086 | -0,021 0,063 0,059
NOV 0,022 -0,099 0,138 -0,042
DES -0,005 0,046 0,086 -0,014
Rata-Rata Keseluruhan -0,027
2. Hasil Uji Analisis Deskriptif
Descriptive Statistics
N Minimum | Maximum Mean Std. Deviation
X1 Keputusan Investasi 43 196 2940 1050,12 841,939
X2 Kelayakan Investasi 43 5,751 2186,478 | 482,07270 756,145295
Y _CAPM 43 -,329 ,138 -,02972 ,081542
Valid N (listwise) 43
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3. Hasil Uji Asumsi Klasik

a. Hasil Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual
N 43
Normal Parameters™® Mean o OE-7
Std. Deviation ,L13167236
Absolute ,188
Most Extreme Differences  Positive ,188
Negative -,154
Kolmogorov-Smirnov Z 1,232
Asymp. Sig. (2-tailed) ,096
a. Test distribution is Normal.
b. Calculated from data.
b. Hasil Uji Multikolinearitas
Coefficients”
Model Collinearity Statistics
Tolerance VIF
X1 Keputusan Investasi ,149 6,711
: X2 Kelayakan Investasi ,149 6,711

a. Dependent Variable: Y CAPM

c. Hasil Uji Autokorelasi

Model Summary”

Model R R Square Adjusted R | Std. Error of the | Durbin-Watson
Square Estimate
1 ,402° ,780 ,120 ,134924 2,118

a. Predictors: (Constant), X2 Kelayakan Investasi, X1 Keputusan Investasi

b. Dependent Variable: Y CAPM
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d. Hasil Uji Heteroskedastisitas

Coefficients”
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) ,049 ,035 1,415 ,165
1 X1 Keputusan Investasi 6,353E-005 ,000 ,485 1,229 ,226
X2 Kelayakan Investasi -9,286E-005 ,000 -,637 -1,614 114
a. Dependent Variable: ABRESID
4. Hasil Uji Model Regresi Linear Berganda
Coefficients”
Model Unstandardized Standardized t Sig.
Coefficients Coefficients
B Std. Error Beta
(Constant) 113 ,043 -2,619 ,012
X1 _Keputusan Investasi ,080 ,040 1,040 2,774 ,008
X2 Kelayakan Investasi ,210 ,090 -,935] -2,495 ,017
a. Dependent Variable: Y CAPM
5. Hasil Uji Hipotesis
a. Hasil Uji t Statistik
Coefficients”
Model Unstandardized Standardized t Sig.
Coefficients Coefficients
B Std. Error Beta
(Constant) ,113 ,043 -2,619 ,012
X1_Keputusan Investasi ,080 ,040 1,040 2,774 ,008
X2 Kelayakan Investasi ,210 ,090 -,935] -2,495 ,017

a. Dependent Variable: Y CAPM
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b. Hasil Uji F

ANOVA®
Model Sum of df Mean F Sig.
Squares Square
Regression , 141 2 ,070 3,863 ,029b
Residual , 728 40 ,018
Total ,869 42

a. Dependent Variable: Y CAPM
b. Predictors: (Constant), X2 Kelayakan Investasi, X1 Keputusan Investasi

¢. Hasil Uji Koefisien Determinasi (R Square)

Model Summary”

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 ,402° ,780 ,690 ,134924 2,118

a. Predictors: (Constant), X2 Kelayakan Investasi, X1 Keputusan Investasi

b. Dependent Variable: Y CAPM
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