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Data Mentah 

NAMA LABA BERSIH X1 TOTAL ASET X2 Y 

ADES Rp36,497,238,483 24.3200 Rp164,558,249,544 25.8300 1.200 

AISA Rp13,299,345,643 23.3100 Rp123,929,392,923 25.5400 1.130 

ALTO Rp87,568,983,345 24.5500 Rp1,072,320,300,758 29.0600 1.550 

BTEK Rp46,113,517,865 24.1400 Rp4,163,212,543,687 26.4600 1.990 

BUDI Rp30,344,565,444 24.0500 Rp310,546,538,342 25.5300 1.140 

CAMP Rp27,966,422,053 25.3100 Rp121,980,578,525 28.2300 0.010 

CEKA Rp97,976,887,932 24.5500 Rp1,817,869,446,390 25.6900 0.220 

CLEO Rp45,763,786,149 23.8700 Rp143,309,032,533 26.4800 0.490 

CMRY Rp26,981,145,346 25.0100 Rp605,852,038,433 26.5300 0.700 

COCO Rp23,263,968,409 24.8500 Rp315,401,446,375 25.6700 0.390 

CRAB Rp73,076,556,865 25.2000 Rp332,798,980,003 27.1700 0.480 

DLTA Rp61,692,295,877 23.7900 Rp140,667,799,342 25.4000 0.010 

DMND Rp87,835,567,876 25.2600 Rp632,342,380,686 27.6800 0.230 

ENZO Rp11,750,873,199 24.8100 Rp286,763,615,236 27.5800 0.360 

FOOD Rp21,489,409,337 24.9800 Rp107,756,641,856 26.6300 0.060 

GOOD Rp93,167,897,896 24.5000 Rp1,055,252,526,281 26.4100 0.180 

HOKI Rp59,659,869,871 23.1500 Rp953,053,952,496 25.4800 1.620 

IBOS Rp70,595,953,099 23.8800 Rp368,299,203,586 25.9600 1.570 

ICBP Rp19,410,043,624 23.1500 Rp123,431,944,989 26.3800 1.170 

IIKP Rp43,889,773,949 25.1900 Rp295,041,476,620 27.5600 0.250 

IKAN Rp11,286,332,957 24.1400 Rp116,896,573,144 26.1200 0.120 

INDF Rp23,578,405,676 24.5500 Rp187,693,438,993 26.8400 0.970 

IPPE Rp11,353,375,675 24.7800 Rp286,938,343,466 25.9700 0.030 

KEJU Rp39,860,906,442 24.6200 Rp84,688,305,583 25.3600 0.080 

MGNA Rp87,488,428,383 24.3100 Rp929,973,439,757 26.3300 0.130 

MLBI Rp20,233,478,956 25.2800 Rp310,913,439,361 26.6600 0.080 

MYOR Rp30,600,899,055 25.0300 Rp220,777,880,743 27.6600 1.120 

NASI Rp45,847,939,478 24.1700 Rp453,710,836,206 26.7000 0.160 

PANI Rp58,022,776,876 24.6300 Rp189,472,232,081 26.5900 0.100 

PCAR Rp49,326,112,884 24.1000 Rp102,809,758,188 25.0800 0.830 

PMMP Rp36,074,132,356 23.7900 Rp273,574,532,426 25.4000 0.010 

PSDN Rp15,683,543,130 23.1500 Rp707,844,384,276 25.4800 1.620 

PSGO Rp95,651,659,647 23.8800 Rp378,269,786,160 25.9600 1.570 

ROTI Rp43,222,034,406 23.3100 Rp413,032,161,083 25.5400 1.130 

SKBM Rp27,234,508,303 24.5500 Rp198,193,273,521 29.0600 1.550 

SKLT Rp74,076,530,351 25.2800 Rp1,033,289,474,829 26.6600 0.080 

STTP Rp164,198,111,551 25.0300 Rp1,140,548,466,903 27.6600 1.120 

TAYS Rp31,349,226,678 25.2600 Rp395,378,376,678 27.6800 0.230 
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TRGU Rp49,687,918,446 24.8100 Rp352,744,035,311 27.5800 0.360 

ULTJ Rp29,186,778,567 24.9800 Rp78,334,228,343 26.6300 0.060 

WMUU Rp40,656,342,924 23.1500 Rp231,646,102,416 25.4800 1.620 

Hasil Uji 

 

Descriptives 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Laba Bersih 41 23.15 25.31 24.4072 .67944 

Ukuran Perusahaan 41 25.08 29.06 26.5305 1.00218 

Abnormal Return 41 .01 1.99 .6769 .61857 

Valid N (listwise) 41     

 

Regression 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .667a .445 .415 .47292 1.996 

a. Predictors: (Constant), Ukuran Perusahaan, Laba Bersih 

b. Dependent Variable: Abnormal Return 

 

ANOVAa 

Model 

Sum of 

Squares Df Mean Square F Sig. 

1 Regression 6.806 2 3.403 15.216 .000b 

Residual 8.499 38 .224   

Total 15.305 40    

a. Dependent Variable: Abnormal Return 

b. Predictors: (Constant), Ukuran Perusahaan, Laba Bersih 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 11.517 2.723  4.230 .000 

Laba Bersih -.763 .138 -.838 -5.510 .000 
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Ukuran 

Perusahaan 

.293 .094 .475 3.125 .003 

a. Dependent Variable: Abnormal Return 

 

 

Charts 

 

 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 Laba Bersih .631 1.584 

Ukuran Perusahaan .631 1.584 

a. Dependent Variable: Abnormal Return 
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NPar Tests 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardize

d Residual 

N 41 

Normal Parametersa,b Mean .0000000 

Std. Deviation .46094319 

Most Extreme Differences Absolute .109 

Positive .109 

Negative -.099 

Test Statistic .109 

Asymp. Sig. (2-tailed)c .200d 

Monte Carlo Sig. (2-

tailed)e 

Sig. .245 

99% Confidence Interval Lower Bound .234 

Upper Bound .256 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

e. Lilliefors' method based on 10000 Monte Carlo samples with starting seed 

299883525. 
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