LAMPIRAN 1

Daftar Sampel Penelitian

Hasil Penentuan Sampel

Populasi 14
Kriteria (Purposive Sampling)
1. Perushaaan asuransi yang terdaftar di BEI periode tahun 2016-
2018 yang mempublikasikan laporan keuangan yang telah | 2
diaudit secara konsisten di web resmi BEI dan tidak melakukan
merger serta akuisisi saat periode tersebut
Jumlah Sampling 12

Berikut ini adalah 12 perusahaan yang terpilih sebagai sampel penelitian :

No | Kode Saham Nama Emiten
1 ABDA Asuransi Bina Dana Arta Thk

2 AHAP Asuransi Harta Aman Pratama Tbk
3 AMAG Asuransi Multi Artha Guna Tbk

4 ASBI Asuransi Bintang Thk

5 ASDM Asuransi Dayin Mitra Thk

6 ASJT Asuransi Jasa Tania Tbk

7 ASMI Asuransi Kresna Mitra Tbk

8 ASRM Asuransi Ramayana Thk

9 LPGI Lippo General Insurance Tbhk

10 MREI Maskapai Reasuransi Indonesia Thk
11 PNIN Paninvest Thk

12 VINS Victoria Insurance Tbhk




LAMPIRAN 2

Berikut ini adalah daftar perhitungan Return Saham 2016-2018

No Perusahaan 2016 2017 2018
1 ABDA 0,0000 0,0000 0,0000
2 AHAP -0,0038 0,0228 0,0488
3 AMAG 0,0015 -0,0010 -0,0009
4 ASBI 0,0083 -0,0020 -0,0183
5 ASDM 0,0000 -0,0049 0,0000
6 ASIJT -0,0038 0,0145 0,0163
7 ASMI 0,0123 0,0024 0,0200
8 ASRM 0,0000 0,0000 0,0000
9 LPGI 0,0066 0,0000 0,0000
10 MREI 0,0103 -0,0054 0,0000
11 PNIN 0,0009 -0,0008 0,0014
12 VINS 0,0053 -0,0023 0,0486




LAMPIRAN 3

Berikut ini adalah daftar perhitungan Current Ratio 2016-2018

(Rp. Juta)
2016

No [ Perusahaan Aset Lancar Hutang Lancar CR
a b c=a/b

1 ABDA Rp 2.813.839 Rp 1.565.669 | 1,80
2 AHAP Rp  400.091 Rp 251.366 | 1,59
3 AMAG Rp 2.247.694 Rp 268.336 | 8,38
4 ASBI Rp 479.670 Rp 352247 | 1,36
5 ASDM Rp 1.027.518 Rp 765.950 | 1,34
6 ASIT Rp  352.462 Rp 239.851 | 1,47
7 ASMI Rp  552.564 Rp 348.019 | 1,59
8 ASRM Rp 1.211.150 Rp 1.100.766 | 1,10
9 LPGI Rp 2.236.980 Rp 1.114.898 | 2,01
10 MREI Rp 1.776.161 Rp 177.577 | 10,00
11 PNIN Rp 12.017.955 Rp 4.576.922 | 2,63
12 VINS Rp 229.831 Rp 65.964 | 3,48
(Rp. Juta)

2017

No | Perusahaan Aset Lancar Hutang Lancar CR
a b c=a/b

1 ABDA Rp 2.858.942 Rp 1.591.479 | 1,80
2 AHAP Rp 303.910 Rp 219.243 | 1,39
3 AMAG Rp 2.779.032 Rp 350.344 | 7,93
4 ASBI Rp  612.490 Rp 470.555| 1,30
5 ASDM Rp 1.029.662 Rp 748527 | 1,38
6 ASJT Rp 361857 Rp 231.678| 1,56
7 ASMI Rp 801.771 Rp 403522 | 1,99
8 ASRM Rp 1.187.580 Rp 1.036.210 | 1,15
9 LPGI Rp 2.299.205 Rp 1.291.571 | 1,78
10 MREI Rp 2.782.520 Rp 288.605 | 9,64
11 PNIN Rp 12.718.818 Rp 4.436.275 | 2,87
12 VINS Rp  251.960 Rp 60.108 | 4,19




(Rp. Juta)

2018

No | Perusahaan Aset Lancar Hutang Lancar CR

a c=a/b
1 ABDA Rp 2.737.643 Rp 1.556.042 | 1,76
2 AHAP Rp  453.797 Rp 364.593 | 1,24
3 AMAG Rp 3.135.004 Rp 350.982| 871
4 ASBI Rp 741.652 Rp 593.111| 1,25
5 ASDM Rp 1.021.034 Rp 704.830 | 1,45
6 ASJT Rp 382.114 Rp 256.356 | 1,49
7 ASMI Rp  920.103 Rp 450.272 | 2,04
8 ASRM Rp 1.215.403 Rp 1.050.456 | 1,16
9 LPGI Rp 2.424.576 Rp 1.605.367 | 1,51
10 MREI Rp 3.316.611 Rp 541.610 | 6,12
11 PNIN Rp 12.208.597 Rp 4.417.348 | 2,76
12 VINS Rp  258.933 Rp 81.321| 3,18




LAMPIRAN 4

Berikut ini adalah daftar perhitungan Return on Asset 2016-2018

(Rp. Juta)
2016
No | Perusahaan EAT Total Aset ROA
a b c=a/b
1 ABDA Rp 173.482 Rp 2.813.839 | 0,06
2 AHAP Rp 8.197 Rp 443.994 | 0,02
3 AMAG Rp 130.306 Rp 3.436.388 | 0,04
4 ASBI Rp  15.305 Rp 525.899 | 0,03
5 ASDM Rp  39.051 Rp 1.063.856 | 0,04
6 ASJT Rp 23.701 Rp 427.049 | 0,06
7 ASMI Rp  41.755 Rp 617.651 | 0,07
8 ASRM Rp 63.151 Rp 1.434.655| 0,04
9 LPGI Rp 83.158 Rp 2.300.958 | 0,04
10 MREI Rp 145.830 Rp 1.833.551 | 0,08
11 PNIN Rp 2.395.155 Rp 27.134.011 | 0,09
12 VINS Rp 7.992 Rp 233.875| 0,03
(Rp. Juta)
2017
No Perusahaan EAT Total Aset ROA
a b c=a/b
1 ABDA Rp 160.822 Rp 2.966.606 | 0,05
2 AHAP -Rp 41422 Rp 419.787 | -0,10
3 AMAG Rp 123.190 Rp 3.886.961 | 0,03
4 ASBI Rp 13511 Rp 738.103 | 0,02
5 ASDM Rp 40.278 Rp 1.076.575| 0,04
6 ASJT Rp 22.672 Rp  446.108 | 0,05
7 ASMI Rp 52.744 Rp 858.490 | 0,06
8 ASRM Rp 60.923 Rp 1.418.525| 0,04
9 LPGI Rp 91.874 Rp 2.363.109 | 0,04
10 MREI Rp 161.076 Rp 2.879.989 | 0,06
11 PNIN Rp 1.863.488 Rp 28.895.992 | 0,06
12 VINS Rp 8.815 Rp 253.643 | 0,03




(Rp. Juta)

2018

No Perusahaan EAT Total Aset ROA

a b c=a/b
1 ABDA Rp 69.110 Rp 2.890.428 | 0,02
2 AHAP -Rp  26.726 Rp 628.465 | -0,04
3 AMAG Rp 28.247 Rp 4.280.730 | 0,01
4 ASBI Rp 13.937 Rp 874.473| 0,02
5 ASDM Rp 38.059 Rp 1.061.399 | 0,04
6 ASJT Rp 25.020 Rp 478.439| 0,05
7 ASMI Rp  69.900 Rp 969.869 | 0,07
8 ASRM Rp  70.945 Rp 1.478.007 | 0,05
9 LPGI Rp 68.687 Rp 2.485.187 | 0,03
10 MREI Rp 140.867 Rp 3.426.618 | 0,04
11 PNIN Rp 2.140.377 Rp 30.209.054 | 0,07
12 VINS Rp  3.948 Rp  262.119| 0,02




LAMPIRAN 5

Berikut ini adalah daftar tabel Kurs Rupiah ke Dollar Amerika Serikat

2016-2018
No Perusahaan 31-12-16
Kurs Jual Kurs Beli Nilai Tengah
1 ABDA Rp 13.503 Rp 13.369 Rp 13.436
2 AHAP Rp 13.503 Rp 13.369 Rp 13.436
3 AMAG Rp 13.503 Rp 13.369 Rp 13.436
4 ASBI Rp 13.503 Rp 13.369 Rp 13.436
5 ASDM Rp 13.503 Rp 13.369 Rp 13.436
6 ASJT Rp 13.503 Rp 13.369 Rp 13.436
7 ASMI Rp 13.503 Rp 13.369 Rp 13.436
8 ASRM Rp 13.503 Rp 13.369 Rp 13.436
9 LPGI Rp 13.503 Rp 13.369 Rp 13.436
10 MREI Rp 13.503 Rp 13.369 Rp 13.436
11 PNIN Rp 13.503 Rp 13.369 Rp 13.436
12 VINS Rp 13.503 Rp 13.369 Rp 13.436
No Perusahaan Sz
Kurs Jual Kurs Beli Nilai Tengah
1 ABDA Rp 13616 | Rp 13480 | Rp  13.548
2 AHAP Rp 13.616 | Rp 13.480 | Rp 13.548
3 AMAG Rp 13.616 | Rp 13.480 | Rp 13.548
4 ASBI Rp 13.616 | Rp 13.480 | Rp 13.548
5 ASDM Rp 13.616 | Rp 13.480 | Rp 13.548
6 ASJT Rp 13616| Rp 13480 | Rp  13.548
7 ASMI Rp 13.616 | Rp 13.480 | Rp 13.548
8 ASRM Rp 13.616 | Rp 13.480 | Rp 13.548
9 LPGI Rp 13.616 | Rp 13.480 | Rp 13.548
10 MREI Rp 13.616 | Rp 13.480 | Rp 13.548
11 PNIN Rp 13616 | Rp 13480 | Rp  13.548
12 VINS Rp 13616 | Rp 13480 | Rp  13.548




Z
o

Perusahaan

31-12-18

Kurs Jual Kurs Beli Nilai Tengah
1 ABDA Rp 14.553 Rp 14.409 Rp 14.481
2 AHAP Rp 14.553 Rp 14.409 Rp 14.481
3 AMAG Rp 14.553 Rp 14.409 Rp 14.481
4 ASBI Rp 14.553 Rp 14.409 Rp 14.481
5 ASDM Rp 14.553 Rp 14.409 Rp 14.481
6 ASJT Rp 14.553 Rp 14.409 Rp 14.481
7 ASMI Rp 14.553 Rp 14.409 Rp 14.481
8 ASRM Rp 14.553 Rp 14.409 Rp 14.481
9 LPGI Rp 14.553 Rp 14.409 Rp 14.481
10 MREI Rp 14.553 Rp 14.409 Rp 14.481
11 PNIN Rp 14.553 Rp 14.409 Rp 14.481
12 VINS Rp 14.553 Rp 14.409 Rp 14.481




LAMPIRAN 6

Berikut ini adalah daftar tabel Suku Bunga Bank Indonesia berdasarkan
Bl-7 Day Repo Rate 2016-2018

No Perusahaan 15-12-16 14-12-17 20-12-18
1 ABDA 4,75% 4,25% 6,00%
2 AHAP 4,75% 4,25% 6,00%
3 AMAG 4,75% 4,25% 6,00%
4 ASBI 4,75% 4,25% 6,00%
5 ASDM 4,75% 4,25% 6,00%
6 ASJT 4,75% 4,25% 6,00%
7 ASMI 4,75% 4,25% 6,00%
8 ASRM 4,75% 4,25% 6,00%
9 LPGI 4,75% 4,25% 6,00%
10 MREI 4,75% 4,25% 6,00%
11 PNIN 4,75% 4,25% 6,00%
12 VINS 4,75% 4,25% 6,00%




LAMPIRAN 7

Hasil Pengolahan SPSS

Hasil Uji Statistik Deskriptif

Descriptive Statistics

N Minimum Maximum Mean Std. Deviation
CR 36 1,10 10,00 2,9535 2,64574
ROA 36 -,10 ,09 ,0374 ,03345
KURS 36 4,13 4,16 4,1403 ,01491
SBI 36 ,04 ,06 ,0503 ,00723
RS 36 -,02 ,05 ,0049 ,01324
Valid N (listwise) 36

Hasil Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 36
Normal Parameters@P  Mean ,0000000
Std. Deviation ,01184288
Most Extreme Absolute ,188
Differences Positive ,188
Negativ e -,105
Kolmogorov-Smirnov Z 1,130
Asy mp. Sig. (2-tailed) ,155

a. Test distribution is Normal.

b. Calculated from data.

Normal P-P Plot of Regression Standardized Residual

Dependent VVariable: RS
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Hasil Uji Multikolinearitas

Coefficients?®

Unstandardized | Standardized Collinearity
Coefficients Coefficients t Sig. Statistics
Std. Std.

Model B Error Beta Tolerance VIF B Error
1 (Constant) 443 1,522 ,291 773

CR ,000 ,001 -,030 -,186 ,854 ,977 1,023

ROA -,146 ,066 -,369 -2,198 ,036 ,918 1,089

KURS -,112 ,376 -,126 -,298 ,768 ,144 6,950

SBI 627 767 ,343 ,817 ,420 ,147 6,804
a Dependent Variable: RS
Hasil Uji Autokorelasi

Model Summary?
Adjusted Std. Error of Durbin-
Model R R Square R Square | the Estimate Watson
1 4472 ,199 ,096 ,01258376 1,698
a. Predictors: (Constant), SBI, CR, ROA, KURS
b. Dependent Variable: RS
Hasil Uji Heteroskedastisitas
Scatterplot
Dependent VVariable: RS
o
o

Regression Studentized Residual
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Hasil Uji Analisis Regeresi Linier Berganda

Coefficients?®

Unstandardized Standardized Collinearity
Coefficients Coefficients t Sig. Statistics
Std. Std.
Model B Error Beta Tolerance VIF B Error
1 (Constant) 443 1,522 ,291 773
CR ,000 ,001 -,030 -,186 ,854 ,977 1,023
ROA -,146 ,066 -,369 -2,198 ,036 ,918 1,089
KURS -,112 ,376 -,126 -,298 ,768 ,144 6,950
SBI 627 767 ,343 ,817 ,420 ,147 6,804
a Dependent Variable: RS
Hasil Uji Hipotesis Simultan
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression ,001 4 ,000 1,930 ,130(a)
Residual ,005 31 ,000
Total ,006 35
a Predictors: (Constant), SBI, CR, ROA, KURS
b Dependent Variable: RS
Hasil Uji Perbandingan F Hitung F Tabel
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression ,001 4 ,000 1,930 ,130(a)
Residual ,005 31 ,000
Total ,006 35

a Predictors: (Constant), SBI, CR, ROA, KURS
b Dependent Variable: RS




Hasil Uji Hipotesis Parsial

Coefficients?®

Unstandardized Standardized Collinearity
Coefficients Coefficients t Sig. Statistics
Std. Std.
Model B Error Beta Tolerance VIF B Error
1 (Constant) 443 1,522 ,291 773
CR ,000 ,001 -,030 -,186 ,854 ,977 1,023
ROA -,146 ,066 -,369 -2,198 ,036 ,918 1,089
KURS -,112 ,376 -,126 -,298 ,768 ,144 6,950
SBI ,627 767 ,343 ,817 420 ,147 6,804
a Dependent Variable: RS
Hasil Uji Perbandingan t Hitung t Tabel
Coefficients®
Unstandardized | Standardized Collinearity
Coefficients Coefficients t Sig. Statistics
Std. Std.
Model B Error Beta Tolerance VIF B Error
1 (Constant) 443 1,522 ,291 773
CR ,000 ,001 -,030 -,186 ,854 977 1,023
ROA -,146 ,066 -,369 -2,198 ,036 ,918 1,089
KURS -,112 ,376 -,126 -,298 ,768 144 6,950
SBI ,627 767 ,343 ,817 420 ,147 6,804
a Dependent Variable: RS
Hasil Uji Koefisien Determinasi
Model Summary?
Adjusted Std. Error of Durbin-
Model R R Square R Square | the Estimate Watson
1 4473 ,199 ,096 ,01258376 1,698

a. Predictors: (Constant), SBI, CR, ROA, KURS
b. Dependent Variable: RS
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