LAMPIRAN 1
Daftar Harga Saham Penutupan Harian

Kode AALI DPNS MYRX JLTLS SMSM __ |SPMA _ |TLKM
Hari
H-5 2425 925 400 725 800 225 3400
H-4 2400 925 400 725 825 225 3500
H-3 2350 850 400 625 825 225 3350
H-2 2325 800 400 625 800 225 3075
H-1 2250 750 400 825 825 200 3275
Average 2350 850 400 665 815 220 3320
H+1 2200 700 400 850 800 225 3425
H+2 2125 700 - 400 725 775 225] . 3300
H+3 2150 700 375 700 800 225 3200
H+4 2150 700 350 675 775 250 3050
H+5 2125 800 325 650 825 . 250 3100
Average 2150 720 370 £80 795 235 3215

Daftar Volume Perdagangan Emiten Hartan
Kode AAL DPNS MYRX - ILTLS SMSM- [SPMA  ITLKM
Hari °
H-5 10760 11.5 45 593.5 328.5 397| 35051.5
H-4 2302 23 31 653.5 69.5 1223] 27339
H-3 2355 75] . 10758 534 107 2185) 147735
H-2 2871 25 10244 1169 50.5 616] 23554.5
H-1 4821 68| 15356.5 622.5 25|  1038.5] 21139
Average 4621.8 38| 7286.8 714.5 116.]  1091.8] 24371.5
H+1 1993 387] 21206.5 1145 34 37.5) 31248.5
H+2 2682 45 18352 4203 0.5 41.5] 10886
H+3 B85 135.5] 20596.5 2803.5 4 5879 3459.5
H+4 2523 88.5 1014 1093.5 7| 196804.5 23201
H+5 1254 488 350.8 1381.5 148 11196] 20901.5
Average 1867. 228.81 12303.9] 2085.3 38.7| 7351.7] 17938.9

Perpustakaan Unik =



Perpustakaan Unik

$66S1L°E 681L8.PY BS90BL0 ebelany

£¢69/0°c {008 GZ8 695126'E 1629 059 £12€08'0 |00IE GZLE G+H

£26920'c |008 GZ8 e8SEL L' {059 619 SYOEZB0 {GCOE 0S0E +H

£269.0'€ |008 GZ8 POEOES'E |G/9 00/ vLEPBL D [Si1E 00Z¢ £+H

£09Y.L'E |642 008 Jsaevl’ ) |69 gzl 2L2¥S1°0 [00EE GZEE Z+H

c0SvLLE |52 008 69G1.26°C 629 069 2008€2°0 |sz¢e€ 00bE L +H

£55850°C 9.t028'¢c S06262°0 abelony

£269.0°c |008 528 ££9)80'% 009 529 ¥8299.°0 J0szZE S/Z€ L-H

£269/0°c |0D8 ) ££9180'% [009 G629 /7£918°0 |osoe G/0€ Z-H

Gl0586°C |58 058 69G126'E 1629 089 7O06Y. 0 [S2EE 05ee e-H

£269/0c {008 GZe 221805t {002 GEl SveaLL 0 [GIpE 005€ -H

€269/0€ (008 GZ8 222805 |a0. sZ. 2008€20 [GL€E 00VE G-H

peeldg| eoud pig| aotd ysy| peeidg| aoud pid| salgd ysy|  peasdg| sdiig mgl| solidiisy ley

AGL mc._:n_EOw jewre|es H4L senT uene ¥q1 Eetssuopu] ISEXIUNWOYS|S | uasjw3g

£5€608'V 8L6ZZ69 19120°}) 1Z868"} oDRIOAY
SZ'9 Sil eTa) loviovL lsze 058 Ze9zs'0l |sZe 052 ZeVEBL'L j00LZ SZL2 G+H
211805°€ {004 S2L 0p20v 2 |SCE 0Se 2€925°0) |sze psZ 16G694°L {G212 o5l ytH
iseevlL [s29 52/ 265968'9 |05E GlE 28925 0L {522 0S2Z 1666911 |5ZiZ 0512 g+H
pocgeo'e [529 00/ €i815r9 |58 ooy 12p92°11 o0z Y44 1868zZe'Z |sziz 5212 Z+H
221805 |00. 6Z. £L8L5r'9 |Gi€ oov 129271} Jooz gee 16821t 15212 00Z¢ L+H
6Z£090'Y CL9LSY'9 $8092°€} YZ6E6Z ) obeleAy
6898/Z2'€ 052 61l €1916v'9 [5i€ 00b 12p92'11 ooz §Z¢ 16122’ (0022 0522 L-H
£269/0°t 008 6Z8 €L915V'9 [Gi€ 00k ViPel L 002 522 6L5690'1 [gcee 0SET Z-H
§/0686'C {Geg 058 £1915p 9 [S/E 00b 2eezT T [002 0SZ 616690'1 [SZET 0S€C £-H
9G5565'S 528 526 £19iSr'9 |GIE 00p ZE9ZS 0L |SeT 0SZ ZLiv0’l  [GlET 00ve p-H
SOPSOV'S 006 056 EI9LSP'9 [GLE 00F 2e925°0L |sez 05e B9Z9E0’L [0o¥e ST G-H
peaJag] eold pig| sold dsy| peaids| &oud pig} eoud ysy|  peaids| eoudpig| eoud wsy| peardg| eoud pig| aoud sy ey
QL eiejuesny mibad BING Yql euws)n snpu] uosueH Hal m_.Ema:m A4 Ueset ohm¢ BJSY usjiwg

ueueH peaidg asejuasiad Jeyeq

¢ NVHIdINV




Perpustakaan Unik

|96885P"9 9CL69'vE £8.2°81 8glyeey 19Z15°EL S0ci'8y £SLIE’S ueuep
PPEGED' L |00LE |O - 062 |eLOLsyO (5§28 o [POLEQLE- 1088 |LSseZrl - |Gee 12682 %1 |008 162291 L~ |SZLE G+H
SI89'v [OSOE - |LLLLELL (OS5  |S2lEe S/ |62kLAGE-(G.D |/96899'9-|0SE (0 00L 0 0sLe ¥+H
E0E0EQ - |00ZE |0 S2¢C |90BSCC'E |00B l9iZ8vb'e- |00 |G 9 gt |0 Q0L LAPaLL L |0SLE g+H
GEQGPOE- |00EE |0 T AR Sl |obBEGLL [S2. |0 ooF. |0 Q04 LB0BDY e~ |S2LE ¢t+H
gzl 1Sgbe {0 T4 18GCZ'e  |008 |0 059 |0 00F  |esbb'e- |00 |BLYEV 10022 [+H
0sht T4 Gl 059 00% Gel 00e¢ OH
9s¥E'SE QELBIYE | - PLEOSSD ra6P0"8E 0 69198°% 1 LESZ8Y'T uelep
GOOP0G'0 (G428 jLLLLLLL-|O0C |sZkE gZe |0 5¢9 {0 covr  |eg'e 05/, {9085CC°E- |082Z b-H
GG6R0Z'8- |SL0E |0 GZC JE0EDEDE-{00B |O g¢o |0 00F |EGECe8'S- {008 |EBEQD L- |SZeZ eH
PLIGBZ P~ |0GEE |0 gZe |0 528 Legl'el- (9€9 |0 00F  1804i80L'8-|068 |EEEEB0'C- |0GEE £-H
QLLEPEC (0058 |0 g2z |62LE geg |0 gel [0 QoF {0 SC6  |8C60EQ’L- JOOkC H
19yg'e-  J00PE |0 g |0 pog [0 gzl |0 00F |0 626 |99k 0°L |62he SH
ezt 008 SCt 0bp Gee 00pe 9H
wneyfBuisod]  wmeylBuisod]  wniey(Buiscg|  unew(Buisod]  Wmed|buisen| . uinjey |BuiscD wnjay[buiso) HEH
WAL YINJS WSS 8L XdAW SNdd vy
UBLEH USHLLIT WEYeS UIN}ay UBLIBA Jeyeq
£ NYdIdNY




LAMPIRAN 4

Regression
Model Summary®
Adjusted R" | Std. Error of | Durbin-Wa
Model R R Square Square the Estimate tson
1 8032 645 538 2,548824 1,395

2. Predictors: {Constant), varian return shm emilen harian, vol. perdgan
saham emiten harian, hrg shm penutupan harian

b. Dependent Variable: SPREAD

ANQOVAP
Sum of
Maodel Squares df Mean Sqguare F Sig.
1] Regression 117.865 3 39,288 6,048 ,0132
Residual 64,965 10 6,497
Total 182,830 13

3. Predictors: (Constant), varian return shm emiten harian, vol. perdgan saham emiten
harian, hrg shm penutupan harian

b. Dependent Variable: SPREAD

Coefficients®
Standardiz
ed
Unslandardized Coeflicient
. Coefficients 5
Model B Std. Error Beta t Sig.
1 (Conslant) 7.667 1,509 5,081 ,000
hrg shm penutupan
harian -3.473E-03 001 -1,002 -3,929 ,003
. d h
vol. peragan saham 1 | ag7€-04 000 404 1619 437
varian return sh .
emiten farian 1,130E-03 048 005 023 982

4. Dependent Variable: SPREAD
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Regression
Model Summary
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 3222 104 -,345 26814127

2. Predictors: (Constant), LAGRES, varian return shm emiten harian,

hrg shm penutupan harian, vol, perdgan saham emiten harian

(@&
% 1:‘_:: :}/::(
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ANOVAD
Sum of
Model Squares df Mean Square F ' Sig.
1 Regression 6.641 4 1.660 23 9132
Residual 57.520 8 7,190
Total 64.161 12
8. Prediclors: (Constant), LAGRES, varian return shm emiten harian, hrg shm penutupan
harian. vol. perdgan saham emilen harian
b. Dependent Variable: Unstandardized Residual
Coaefficients?®
Standardiz
ed
Unstandardized Coefficient
Coefficients s
Model B Std. Error Beta t Sig,
i {Constanl) 8,127E-02 1,624 056 957
hm
hrg.shm penutupan | ¢ 741E.05 001 031 -,066 949
vol. perd
vol. peragan saham | 3 0e5E-05 000 105 -211 838
varian re hm
varan returm s 5.498E-03 053 035 104 920
LAGRES 342 364 343 941 374

4. Dependent Variable: Unslandardized Residual
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Regression
Model Summary
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 5342 285 071 1,4327

4. Predictors: (Constant), varian return shm emilen harian, vol.
perdgan saham emiten harian, hrg shm penutupan harian

ANOVAP
Sum of
Medel Squares df Mean Square E Sig.
1 Regression 8,185 3 2,732 1,331 3198
Residual 20,526 10 2,083
Total 28,721 13

a. Predictors: (Constant}, varian return shm emilén harian, vol. perdgan saham emiten
harian, hrg shm penutupan harian

b. Dependent Variable; ABSE

Coefficients?
Standardiz
ed
Unstandardized Coefficient
Coefficients S
Model B Sid. Error Beta t Sig.
1 (Constant) 2,560 ;848 3.018 013
hrg shm penutupan
harian -8,422E-04 000 -613 -1.695 121
l.
vol perdgan saham | 5 385€-05 000 122 344 738
varian return shm
emiten harian -4,074E-03 027 -,041 -, 150 884

8. Dependent Variable: ABSE

(@&
% 1:‘_:: :}/::(
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LAMPIRAN 7

Correlation, l-tailed Sig:

SPREAD LNHRG LNVOL VARIAN

SPREAD 1.000 -.911 .021 .200

] . Q00 L4172 .246

LNHRG -.911 1.000 .182 -.214

.000 5 267 .231

LNVOL .0zZ1 .182 1.000 -.089

472 .267 , ;381

VARIAN , 200 —.214 -.089 1,000
.246 .231 .3B1 !

W e MULTIPLE REGRESGSIEION A
Equation Number 1 Dependent Variable.. SPREAD

Bleock Humber 1. Method: Enter LHNHRG LNVOL VARIAN

Variable(s} Entered on Step Number

1.. VARIAN varian return shm emiten harian

2.. LEVOL

3.. LNHRG
Multiple R .93031
R Square .86547
Adjusted R Square .82511
Standard Error 1.56833
Analysis of Variance

DF Sum of Squares Mean Square

Regression 3 158.23364 52.74455
Residual 10 24.5965% 2.45966
F = 21.44385 Signif F = .0001

—————————————————— Variables in the Eguation ——-==w===—r——————o

Variable B SE B Beta T Sig T
LNHRG -3.852237 .505041 -.942496 -7.826 ,0000 -
LNVOL .330028 .201542 .193416 1.638 .1326
VARIAN .003932 .029547 .015821 .133  .8968

{Constant) 208.759421 3.655433 7.868 .0000
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Correlation, l-tailed Sig:

SPREAD LNHRG LNVOL VARIAN PERIOD
SPREAD 1.000 -.911 .021 .200 .005
. .Do0 A72 .246 .493
LNHRG -.911 1.000 .182 -.214 .D2%
. 000 . L2671 .231 .466
LNVOL .021 .182 1.Q00 -.089 -.103
.472 .267 : .38l .364
VARIAN . 200 -.214 -.089 1.000 -.149
L2466 S . 381 . .306
PERICQD . 005 .025 -.103 =149 1.000
.493 . 4606 .364 .Joe
L. - MULTIUPILE REGRESSTORN .
Equation Number 1 Dependent Variable.. SPREAD
Block Number 1. Method: Enter LNHRG LNVOL VARIAN
Variable(s) Entered on Step Number
1.. PERIOD Periode penelitian
2.. LNHRG
3.. LNVOL
4.. VARIAN varian return shm emiten harian
Multiple R .931786
R Square .B6818
Adjusted R Square -80960
Standard Error 1.63639
Analysis of Variance
DE Sum of Squares Mean Square
Regression 4 158.73021 39.68255
Residual 9 24.10002 2.67774
F = 14.81920 Signif F = .0005
—————————————————— Variables in the Equation —=—--——=~re==um———-—
Variable B SE B Beta T Sig T
LNHRG -3.955166 .527002 -.943195 ~7.505 .0000
LNVOL .340787 .211768 .199722 1.60%9 1420
VARIAN .005994 .031199 .024120 192 8519
PERIOD -383586 .890757 .053073 431 6769
{Constant) 28.4696249 3.872984 7.351 0000

PERICD
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Lampiran

TABEL DURBIN-WATSON

Tohle M.5a [uebin\Wa1son J statistic: Significance peints of d, 3ud dy u1 0.05
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31 Ante Dajan, Pengantar Metode Statistik II
TABEL V1 Titik porsentasi disribusi t

Bagi d.f. = 10

Ai>1,812),= 0,05

[ Pli<— 1813 = 0,05
d

af .24 .20 A5 10 .05 05 00 005 |..0005
1 1,000 | 1,876 { 1.965 | S.078 [ &3I4 | 17.705 | 31821 | 63.657 636,619
2 B16 | 1,061 | 1536 | 1,385 | 2920 | 4.5085 | 69680 9925 51,598 .
3 J65 | 918 | L1250 [ ohese | zass | sasz| 441 | 56| 1294
4 Ja 0 1 ) Liso ] tsxy | zEsz ] 2276 | a747| 4604 | B8N0
5 AT 10920 | nass | 1426 | 2018 | 2570 ssss| sos2f eese
6 A8 L 006 | 1AM | 440 | B35 | 2447 [ s.143| sJ01| 980
? JIT ] 398 | L1I9 ] 1415 | 1895 | 2,365 | 2998 5499 5405
] JE6 F 859 | UM, 108 | 1397 |- 1860 | 1306 ) 2896] s.as5| 5041
9 Jos |oeas | 1,100 | 388 | 188 | 1.262.] 2381 s.250( 4.78)
it} JOO | 879 | 5098 | 1972 | 18127 | 2278 2,764 3.l69| 458
11 697 | B76 ( Lod8 ; 1368 | 1,79 | 2200 | z.708| %.106| adnr
Iz 695 | 878 | 1,043 | 1358 | 1,782 | 7079 | 7.681| 3.085| a3ns
ts B | 870 | 1,079 [ 1350 [ 1071 | 2160 | 2680 s.012| <221
14 B68 | 1076 | 1M5 | L1680 | 2145 | 2.62¢[ "29M1| 4.le0
15 S91 |0 866 ) 1ot | 1M1} 1ass ] =amr! 2602 2947 4,018
16 690 1 B85 | 1070 1 1337 | 074e | fa20) 2ass| zem| 4015
1? H89 | 363 1069 | 1338 1740 ] 210} 2567 za98| S.96%
18 S48 | BEZ O 4067 | 1830 | 1,73 2a00 | zss2) 278 | 8928
19 608 |5 | hB6E | 2328 | LI79 | 2093 | 2539 2361 3008
E S5 | B0 | LOGK | 1925 | L72S | T2.086 [ zsga{ 2m4s{- Saso|

T n 485 ] 859 | hogd | 1923 |71 | zoso| 2S5IE)orESTCo9g0
22 &36 | 858 | 1061 | 13n [ LN | ZomM | 2503 29| 3792
n G051 853 | roso | 5819 ] L4 20690 500 | 2807) s767
| sas| AT | oS oame | L | 2066 | oase| zser| saa
bi] 68 | 056 | Loss ] 1316 | Llos | 2060 | 2488| mysr| s7s2
6 A ] 855 | 1038 | 1515 | Lo | 2086 2479) fY9| sg07
27 S84 | 858 | 1087 | a4 | nLres | 2052 £2475] TN 3690
1] SR8 | ASS | Less | 158 | L7001 | oI ]| 2e67( 76| 3.6™4 '
L] A88 1 A | J085 ) L9 | 1699 | 2045 2462 2,756 =650 -
A0 Y | a5 | 1,088 | 1300 | 1e9? | fodz]| g457| ras0) se4s
0 S31 | ST [ 050 | 1508 | w68 [ 20m1| zZas| mro4| sasE
&0 679 | 43 | LOds ) 1288 ] 167 | 2000 2390| 2660 .60
170 ST 1 E45 | LosE | axes | assE | 1| rass| zerr| ssm
w £76 | Be2 | L0s6 | Lmr | a5 ] Loso| zars] tsie| saw

Sumbers Fisher and Yates: Statisnicel Tables for Biologiod Agricultural and Medical
Reacarch, Tabel I Izin Peperbits Qliver and Boyd, Ltd, Edinburg, Englandg.
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Nama :© Merina

NIM : 97.60.0424

NIRM 0 97.6.111.02030.500006

Jurusan - Akuntansl

Fakultas . Ekonomi

Judul - Analisis Pengaruh {nformasi Saham Bonus Terhadap Likuiditas

Saham Yang Diukur Dengan Bid-Ask Spread Di Bursa Efek

Jakarta.

Menyatakan bahwa skripsi ini adalah hasil karya saya sendiri, apabila dikemudian
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maupun bentuk-bentuk kecurangan yang lain saya bersedia untuk menerima

sanksi dari Fakultas Ekonomi Universitas Katolik Soegijapranata Semarang.
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