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Lampiran 3: Hasil perhitungan ukuran perusahaan yang terdaftar  dalam 

indeks LQ45 periode 2021 

 

 

No. Kode Nama Saham Ukuran Perusahaan 

1 ACES Ace Hardware Indonesia Tbk. 29,60368675 

2 ADRO Adaro Energy Tbk. 22,74969366 

3 AKRA AKR Corporindo Tbk. 23,88063154 

4 ANTM Aneka Tambang Tbk. 31,12498466 

5 ASII Astra International Tbk. 33,53723002 

6 BBCA Bank Central Asia Tbk. 20,92893331 

7 BBNI 
Bank Negara Indonesia 

(Persero) Tbk. 
20,68747045 

8 BBRI 
Bank Rakyat Indonesia 

(Persero) Tbk. 
21,24092669 

9 BBTN 
Bank Tabungan Negara 

(Persero) Tbk. 
19,73405035 

10 BMRI Bank Mandiri (Persero) Tbk. 21,2688471 

11 BRPT Barito Pacific Tbk. 16,03922029 

12 BSDE Bumi Serpong Damai Tbk. 31,74956568 

13 CPIN 
Charoen Pokphand Indonesia 

Tbk 
17,38352241 

14 ERAA Erajaya Swasembada Tbk. 23,15443984 

15 EXCL XL Axiata Tbk. 18,10258458 

16 GGRM Gudang Garam Tbk. 18,31492425 

17 HMSP H.M. Sampoerna Tbk. 17,78750721 

18 ICBP 
Indofood CBP Sukses 

Makmur Tbk. 
18,58675967 

19 INCO Vale Indonesia Tbk. 12,41828466 

20 INDF 
Indofood Sukses Makmur 

Tbk. 
19,00488429 

21 INKP Indah Kiat Pulp & Paper Tbk. 16,01033726 

22 INTP 
Indocement Tunggal Prakarsa 

Tbk. 
17,07882859 

23 ITMG 
Indo Tambangraya Megah 

Tbk. 
14,32607955 

24 JPFA 
Japfa Comfeed Indonesia 

Tbk. 
17,16855553 

25 JSMR Jasa Marga (Persero) Tbk. 18,43303298 

26 KLBF Kalbe Farma Tbk. 30,87621302 
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27 MDKA Merdeka Copper Gold Tbk. 20,96902582 

28 MEDC 
Medco Energi Internasional 

Tbk. 
22,46090066 

29 MIKA 
Mitra Keluarga Karyasehat 

Tbk. 
27,25428501 

30 MNCN Media Nusantara Citra Tbk. 16,87745202 

31 PGAS Perusahaan Gas Negara Tbk. 22,73962765 

32 PTBA Bukit Asam Tbk. 17,4024598 

33 PTPP PP (Persero) Tbk. 33,95131886 

34 PWON Pakuwon Jati Tbk. 24,08593308 

35 SMGR 
Semen Indonesia (Persero) 

Tbk. 
18,15285672 

36 SMRA Summarecon Agung Tbk. 23,98327273 

37 TBIG 
Tower Bersama Infrastructure 

Tbk. 
17,55009053 

38 TINS Timah Tbk. 16,50274487 

39 TKIM 
Pabrik Kertas Tjiwi Kimia 

Tbk. 
14,9666628 

40 TLKM 
Telkom Indonesia (Persero) 

Tbk. 
12,53243682 

41 TOWR 
Sarana Menara Nusantara 

Tbk. 
18,00256602 

42 TPIA 
Chandra Asri Petrochemical 

Tbk. 
15,42355951 

43 UNTR United Tractors Tbk. 18,53900902 

44 UNVR Unilever Indonesia Tbk. 16,76355 

45 WIKA Wijaya Karya (Persero) Tbk. 24,96294799 

Sumber: diolah peneliti, 2022. 
 

Lampiran 4: Hasil olah SPSS 

 
Descriptive Statistics 

N Minimum Maximum Mean Std. Deviation 

Laverage 45 0,04 15,31 1,9215 2,62882 

Ukuran Perusahaan 45 12,42 33,95 20,7625 5,44342 

Volatile 45 0,02 0,06 0,0393 0,00893 

Valid N (listwise) 45     
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Coefficientsa 

 

Unstandardized 

Coefficients 

Standardize 

d 

Coefficients 

 
 
 
 
 

 
t 

 
 
 
 
 

 
Sig. 

 

Collinearity 

Statistics 

 
 

Model 

  
 

B 

 
 

Std. Error 

 
 

Beta 

Toleranc 

e 

 
 

VIF 

1 (Constant 

) 

1,028 0,139 
 

7,369 0,000 
  

Leverage 0,016 0,032 0,076 0,495 0,623 1,000 1,000 

Ukuran 

Perusaha 

an 

-0,067 0,133 -0,077 -0,503 0,618 1,000 1,000 

a. Dependent Variable: volatilitas harga saham 
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Model Summaryb 
 
 
Model 

 
 

R 

 
 

R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

 
 

Durbin-Watson 

1 0,302
a
 0,110 0,035 0,42175 1,715 

a. Predictors: (Constant), leverage dan ukura perusahaan 

b. Dependent Variable: volatilitas harga saham 

 
 
 
 
 

Coefficientsa 
 
 

Unstandardized Coefficients 

Standardized 

Coefficients 

 
 

 
t 

 
 

 
Sig. Model  B Std. Error Beta 

1 (Constant) 1,028 0,139 
 

7,369 0,000 

Leverage 0,016 0,032 0,076 0,495 0,623 

Ukuran 

perusahaan 

-0,067 0,133 -0,077 -0,503 0,618 

a. Dependent Variable: VOLATILITAS HARGA SAHAM 

 

ANOVAa 

Model 
 

Sum of Squares df Mean Square F Sig. 

1 Regression 0,000 2 0,000 0,246 0,783
b
 

Residual 0,000 42 0,000 
  

Total 0,000 44 
   

a. Dependent Variable: volatilitas harga saham 

b. Predictors: (Constant), leverage, ukuran perusahaan 
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