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LAMPIRAN 
Lampiran 1 Perhitungan X1: Kepemilikan Ritel  

Tahun Triwulan 

Kepemilikan 

Ritel Skor 

2010 1 85,577.48 -0.4925 

  2 88,227.22  -0.47678 

  3 90,727.99  -0.46195 

  4 112,467.42  -0.33303 

2011 1 125,318.04  -0.25682 

  2 133,884.30  -0.20602 

  3 148,675.03  -0.11831 

  4 150,950.60  -0.10481 

2012 1 161,244.82  -0.04377 

  2 140,191.79  -0.16862 

  3 147,310.16  -0.1264 

  4 140,026.30  -0.1696 

2013 1 158,060.52  -0.06265 

  2 162,852.75  -0.03423 

  3 155,392.20  -0.07847 

  4 157,417.40  -0.06646 

2014 1 165,127.80  -0.02074 

  2 163,175.06  -0.03232 

  3 165,280.98  -0.01983 

  4 170,078.83  0.008622 

2015 1 179,570.00  0.064907 

  2 172,620.00  0.023692 
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  3 160,470.00  -0.04836 

  4 162,490.00  -0.03638 

2016 1 166,790.00  -0.01088 

  2 177,090.60  0.050204 

  3 188,203.00  0.116104 

  4 244,728.66  0.451319 

2017 1 262,192.25  0.554884 

  2 255,547.56  0.515478 

  3 288,999.43  0.713859 

 4 315,312.01  0.869901 
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 Lampiran 2 

Perhitungan Volume Perdagangan 

Tahun Triwulan 

Volume 

Perdagangan Skor 

2010 1 4,291.15 -0.33798 

  2      5,444.06  -0.16011 

  3      5,431.28  -0.16209 

  4      6,782.25  0.046336 

2011 1      3,628.39  -0.44023 

  2      5,693.05  -0.1217 

  3      5,789.30  -0.10685 

  4      4,430.85  -0.31643 

2012 1      4,057.51  -0.37403 

  2      4,392.52  -0.32234 

  3      3,571.70  -0.44897 

  4      5,245.66  -0.19057 

2013 1      6,312.29  -0.02617 

  2      6,098.13  -0.05921 

  3      4,963.39  -0.23427 

  4      4,729.65  -0.27033 

2014 1      4,731.09  -0.27011 

  2      5,011.27  -0.22688 

  3      5,921.36  -0.08648 

  4      6,301.14  -0.02789 

2015 1      6,572.38  0.013958 

  2      6,123.30  -0.05532 
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  3      5,237.66  -0.19196 

  4      5,954.83  -0.08131 

2016 1      5,007.61  -0.22745 

  2      5,599.16  -0.13619 

  3      7,590.36  0.171008 

  4    13,239.90  1.042594 

2017 1    16,743.93  1.58318 

  2    11,265.00  0.737915 

  3      8,544.19  0.31816 

 4    12,715.61  0.961709 

 

Lampiran 3  

Perhitungan Aliran Reksadana 

Tahun Triwulan Aliran 

Reksadana 

Skor 

2010 
1 

45,042.88  -0.54708 
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  2 48,457.09  -0.51275 

  3 48,784.00  -0.50946 

  4 56,774.49  -0.42911 

2011 1 68,699.32  -0.30921 

  2 74,357.44  -0.25231 

  3 73,482.68  -0.26111 

  4 82,417.16  -0.17127 

2012 1 81,628.28  -0.1792 

  2 82,173.13  -0.17372 

  3 83,653.97  -0.15883 

  4 89,875.52  -0.09627 

2013 1 93,766.55  -0.05715 

  2 105,363.72  0.059467 

  3 99,162.10  -0.00289 

  4 99,027.20  -0.00425 

2014 1 109,808.80  0.104164 

  2 105,442.68  0.060261 

  3 103,312.25  0.038839 

  4 122,531.15  0.232091 

2015 1 122,170.00  0.22846 

  2 118,470.00  0.191255 

  3 97,910.00  -0.01548 

  4 123,710.00  0.243945 

2016 1 125,640.00  0.263352 

  2 128,770.00  0.294825 

  3 123,852.25  0.245375 
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  4 129,041.70  0.297557 

2017 1 128,606.63  0.293182 

  2 127,813.63  0.285208 

  3 133,268.92  0.340063 

 4 149,378.60  0.502051 

 

Lampiran 4 

Perhitungan Return IPO 

Tahun Triwulan Return IPO Skor 

2010 1 16.96% -0.23022 

  2 11.37% -0.48394 

  3 37.12% 0.684808 

  4 25.31% 0.148774 

2011 1 -15.62% -1.70896 

  2 21.53% -0.02279 

  3 2.67% -0.87881 

  4 8.18% -0.62873 

2012 1 4.27% -0.80619 

  2 27.08% 0.229111 

  3 29.95% 0.359375 

  4 13.88% -0.37001 

2013 1 9.63% -0.56291 

  2 7.04% -0.68047 

  3 17.89% -0.18801 

  4 20.08% -0.08861 
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2014 1 26.40% 0.198247 

  2 19.77% -0.10268 

  3 39.49% 0.792378 

  4 24.73% 0.122449 

2015 1 47.14% 1.139597 

  2 24.27% 0.10157 

  3 21.35% -0.03096 

  4 26.69% 0.211409 

2016 1 10.35% -0.53023 

  2 24.17% 0.097031 

  3 31.87% 0.44652 

  4 35.72% 0.621264 

2017 1 7.48% -0.6605 

  2 46.80% 1.124165 

  3 46.54% 1.112364 

 4 34.92% 0.584954 

 

Lampiran 5 

Perhitungan Volume IPO 

Tahun Triwulan Volume IPO Skor 

2010 1 3,748.136        0.749468     

  2 2,513,675  0.173275 

  3            4,521,882  1.11062 

  4            6,885,655  2.213927 

2011 1            6,693,940  2.124443 
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  2            1,968,599  -0.08114 

  3                692,949  -0.67656 

  4                500,710  -0.76629 

2012 1                907,875  -0.57624 

  2            1,644,858  -0.23225 

  3            1,613,403  -0.24693 

  4            2,245,588  0.048144 

2013 1            2,280,094  0.06425 

  2            1,115,862  -0.47916 

  3                231,656  -0.89187 

  4            1,194,486  -0.44247 

2014 1                583,321  -0.72773 

  2                471,595  -0.77988 

  3                467,578  -0.78175 

  4                756,801  -0.64676 

2015 1                442,176  -0.79361 

  2          18,658,255  7.70887 

  3                271,870  -0.8731 

  4                286,154  -0.86644 

2016 1                  84,758  -0.96044 

  2            1,485,548  -0.30661 

  3            3,695,660  0.724975 

  4                143,559  -0.93299 

2017 1                214,337  -0.89996 

  2                472,351  -0.77953 

  3            1,243,153  -0.41975 
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 4                521,685  -0.7565 

 

 

Lampiran 6 

Return IHSG 

Tahun Triwulan Return IHSG 

2010 1 9.59% 

  2 4.91% 

  3 20.17% 

  4 5.77% 

2011 1 -0.67% 

  2 5.71% 

  3 -8.73% 

  4 7.69% 

2012 1 7.84% 

  2 -4.03% 

  3 7.76% 

  4 1.27% 

2013 1 14.46% 

  2 -2.47% 

  3 -10.43% 

  4 -0.97% 

2014 1 11.56% 

  2 2.31% 

  3 5.31% 
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  4 1.73% 

2015 1 5.59% 

  2 -11.02% 

  3 -13.98% 

  4 8.74% 

2016 1 5.49% 

  2 3.53% 

  3 9.16% 

  4 -5.98% 

2017 1 8.14% 

  2 4.70% 

  3 1.22% 

 4 7.71% 

 

Lampiran 7 

Perhitungan Indeks Sentimen 

Tahun TW 

X1 

(Bobot 

6,623) 

X2 ( 

Bobot 

5,998) 

X3 

(Bobot 

6,986) 

X4 

(Bobot 

4,919) 

X5 

(Bobot 

4,552) 

Indeks 

Sentimen 

(X) 

2010 1 
-3.26182 -2.0272 

-3.82189 -1.13244 3.41158 -6.83177 

  2 -3.15774 -0.96037 -3.58206 -2.38049 0.788749 -9.2919 

  3 -3.05952 -0.97219 -3.55909 3.368569 5.055541 0.833304 

  4 -2.20567 0.277923 -2.99779 0.731818 10.0778 5.884075 

2011 1 -1.70095 -2.64049 -2.16011 -8.40639 9.670464 -5.23747 

  2 -1.36449 -0.72996 -1.76265 -0.11212 -0.36936 -4.33859 

  3 -0.78357 -0.6409 -1.8241 -4.32288 -3.07971 -10.6512 
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  4 -0.69419 -1.89793 -1.19648 -3.0927 -3.48815 -10.3695 

2012 1 -0.28987 -2.2434 -1.2519 -3.96566 -2.62306 -10.3739 

  2 -1.11676 -1.9334 -1.21362 1.126996 -1.05721 -4.19399 

  3 -0.83717 -2.69294 -1.1096 1.767765 -1.12404 -3.99599 

  4 -1.12326 -1.14303 -0.67256 -1.82009 0.21915 -4.53978 

2013 1 -0.41494 -0.15695 -0.39923 -2.76897 0.292464 -3.44761 

  2 -0.22671 -0.35512 0.415436 -3.34722 -2.18115 -5.69478 

  3 -0.51974 -1.40515 -0.02021 -0.9248 -4.05981 -6.9297 

  4 -0.4402 -1.62144 -0.02968 -0.43585 -2.0141 -4.54128 

2014 1 -0.13736 -1.62011 0.727687 0.975176 -3.31263 -3.36723 

  2 -0.21405 -1.36085 0.420982 -0.50507 -3.55001 -5.209 

  3 -0.13134 -0.5187 0.271327 3.897706 -3.55855 -0.03955 

  4 0.057101 -0.16727 1.621388 0.602325 -2.94404 -0.8305 

2015 1 0.429881 0.08372 1.596018 5.605677 -3.61252 4.102778 

  2 0.156909 -0.33183 1.336106 0.499624 35.09077 36.75158 

  3 -0.3203 -1.15136 -0.10816 -0.15231 -3.97436 -5.70649 

  4 -0.24096 -0.48773 1.704198 1.039923 -3.94402 -1.92858 

2016 1 -0.07207 -1.36423 1.839774 -2.60821 -4.37192 -6.57666 

  2 0.332499 -0.81684 2.059645 0.477297 -1.39569 0.656908 

  3 0.768955 1.025703 1.714191 2.196432 3.300086 9.005367 

  4 2.989085 6.253478 2.078731 3.055999 -4.24698 10.13031 

2017 1 3.674994 9.495915 2.048169 -3.24898 -4.0966 7.873492 

  2 3.414014 4.426014 1.992464 5.529767 -3.54841 11.81385 

  3 4.727886 1.908325 2.375679 5.471719 -1.9107 12.57291 

 4 5.761352 5.768329 3.507328 2.877388 -3.44359 14.47081 

 



 
 

102 
 

             PENGARUH SENTIMEN PASAR TERHADAP IMBAL HASIL INDEKS 
HARGA SAHAM SEKTORAL DI BURSA EFEK INDONESIA 

Author: RAIHAN NABIL ZAKIY  NPK : K.2014.1.32621 
 
 
 
 
 

Lampiran 8 

Uji Normalitas Sentimen Pasar terhadap Return Sektor Pertanian 

 

 

One-Sample Kolmogorov-Smirnov Test

32 32

-.00003 2.44884

9.754614 12.831293

.198 .105

.198 .105

-.137 -.092

1.117 .592

.165 .874

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Sentimen

Pasar Agri

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test

32

.0000000

.98373872

.224

.143

-.224

1.266

.081

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 
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Lampiran 9  

Uji Normalitas Sentimen Pasar terhadap Return Sektor Pertambangan 

 

 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Agri

Observed Cum Prob
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One-Sample Kolmogorov-Smirnov Test

32 32

-.00003 -1.23238

9.754614 15.363726

.198 .109

.198 .109

-.137 -.091

1.117 .618

.165 .839

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Sentimen

Pasar Mining

Test distribution is Normal.a. 

Calculated from data.b. 
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Lampiran 10  

Uji Normalitas Sentimen Pasar terhadap Return Sektor Industri Dasar dan 

Kimia 

One-Sample Kolmogorov-Smirnov Test

32
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.98373878
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.150

-.111

.847

.470

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Mining
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Lampiran 11 Uji normalitas Sentimen Pasar terhadap Return Sektor Aneka 

Industri 

One-Sample Kolmogorov-Smirnov Test

32 32

-.00003 3.39963

9.754614 13.441168

.198 .095

.198 .089

-.137 -.095

1.117 .536

.165 .936

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Sentimen

Pasar Basic Industri

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test

32

.0000000

.98373878
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.074
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.577

.893

N
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Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Basic Industri
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One-Sample Kolmogorov-Smirnov Test

32 32

-.00003 3.21519

9.754614 11.544060

.198 .082

.198 .062

-.137 -.082

1.117 .461

.165 .984

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Sentimen

Pasar Misc Industri

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test

32

.0000000

.98373872

.082
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-.067

.464

.982

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Misc Industri

Observed Cum Prob

1.00.75.50.250.00

E
x
p

e
ct

e
d
 C

u
m

 P
ro

b

1.00

.75

.50

.25

0.00



 
 

107 
 

             PENGARUH SENTIMEN PASAR TERHADAP IMBAL HASIL INDEKS 
HARGA SAHAM SEKTORAL DI BURSA EFEK INDONESIA 

Author: RAIHAN NABIL ZAKIY  NPK : K.2014.1.32621 
 
 
 
 
 

Lampiran 12 Uji Normalitas  Sentimen Pasar terhadap Return Sektor  

Industri Barang Konsumsi 

 

 

One-Sample Kolmogorov-Smirnov Test

32 32

-.00003 5.20544

9.754614 9.516223

.198 .120

.198 .120

-.137 -.089

1.117 .677

.165 .749

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Sentimen

Pasar Consumern

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test

32

.0000000

.98373872

.098

.090

-.098

.557

.916

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 
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Lampiran  13 Uji Normalitas Sentimen Pasar Terhadap Return Sektor 

Properti, Real Estat dan Konstruksi Bangunan 

 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Consumern
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One-Sample Kolmogorov-Smirnov Test

32 32

-.00003 7.47197

9.754614 17.485800

.198 .125

.198 .125

-.137 -.095

1.117 .707

.165 .700

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Sentimen

Pasar Properti

Test distribution is Normal.a. 

Calculated from data.b. 
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Lampiran 14 Uji Normalitas Sentimen Pasar Terhadap Return Sektor 

Infrastruktur, Utilitas dan Transportasi 

One-Sample Kolmogorov-Smirnov Test
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Std. Deviation

Normal Parametersa,b
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Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Properti
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One-Sample Kolmogorov-Smirnov Test

32 32

-.00003 2.44237

9.754614 10.031787

.198 .113

.198 .063

-.137 -.113

1.117 .640

.165 .807

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Sentimen

Pasar Infrastruktur

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test
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.98373872

.079

.062

-.079

.448

.988

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Infrastruktur
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Lampiran 15 Uji Normalitas Sentimen Pasar Terhadap Return Sektor 

Keuangan 

 

 

One-Sample Kolmogorov-Smirnov Test

32 32

-.00003 3.67637

9.754614 10.388217

.198 .086

.198 .084

-.137 -.086

1.117 .486

.165 .972

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Sentimen

Pasar Finance

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test

32
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.98373872
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-.051

.318
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N

Mean

Std. Deviation

Normal Parametersa,b

Absolute
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Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 
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Lampiran 16 Uji Normalitas Sentimen Pasar terhadap Return Sektor 

Perdagangan , Jasa dan Investasi 

 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Finance
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One-Sample Kolmogorov-Smirnov Test

32 32

-.00003 6.26816

9.754614 12.131565

.198 .139

.198 .109

-.137 -.139

1.117 .788

.165 .564

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Sentimen

Pasar Trade

Test distribution is Normal.a. 

Calculated from data.b. 
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Lampiran 17 Uji Autokorelasi Sentimen Pasar terhadap Return Sektor Pertanian 

 

 

 

One-Sample Kolmogorov-Smirnov Test

32

.0000000

.98373878
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-.095
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Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Trade
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Model Summaryb

1.905a

Model

1

Durbin-W

atson

Predictors: (Constant), Sentimen Pasara. 

Dependent Variable: Agrib. 
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Lampiran 18 Uji Autokorelasi Sentimen Pasar terhadap Return Sektor 

Pertambangan 

 

Lampiran 19 Uji Autokorelasi Sentimen Pasar terhadap Return Sektor Industri 

Dasar dan Kimia 

 

Lampiran 20 Uji Autokorelasi Sentimen Pasar terhadap Return Sektor Aneka 

Industri 

 

 

 

 

 

 

Model Summaryb

1.871a

Model

1

Durbin-W

atson

Predictors: (Constant), Sentimen Pasara. 

Dependent Variable: Miningb. 

Model Summaryb

1.847a

Model

1

Durbin-W

atson

Predictors: (Constant), Sentimen Pasara. 

Dependent Variable: Basic Industrib. 

Model Summaryb

1.952a

Model

1

Durbin-W

atson

Predictors: (Constant), Sentimen Pasara. 

Dependent Variable: Misc Industrib. 
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Lampiran 21 Uji Autokorelasi Sentimen Pasar terhadap Return Sektor Industri 

Barang Konsumsi 

 

Lampiran 22 Uji Autokorelasi Sentimen Pasar terhadap Return Sektor Properti, 

Real Estat dan Konstruksi Bangunan 

 

Lampiran 23 Uji Autokorelasi Sentimen Pasar terhadap Return Sektor 

Infrastruktur, Utilitas dan Transportasi 

 

Lampiran 24 Uji Autokorelasi Sentimen Pasar terhadap Return Sektor Keuangan 

 

Model Summaryb

1.789a

Model

1

Durbin-W

atson

Predictors: (Constant), Sentimen Pasara. 

Dependent Variable: Consumernb. 

Model Summaryb

1.502a

Model

1

Durbin-W

atson

Predictors: (Constant), Sentimen Pasara. 

Dependent Variable: Propertib. 

Model Summaryb

1.705a

Model

1

Durbin-W

atson

Predictors: (Constant), Sentimen Pasara. 

Dependent Variable: Infrastrukturb. 

Model Summaryb

1.816a

Model

1

Durbin-W

atson

Predictors: (Constant), Sentimen Pasara. 

Dependent Variable: Financeb. 
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Lampiran 25 Uji Autokorelasi Sentimen Pasar terhadap Return Sektor 

Perdagangan, Jasa dan Investasi 

 

Model Summaryb

1.994a

Model

1

Durbin-W

atson

Predictors: (Constant), Sentimen Pasara. 

Dependent Variable: Tradeb. 


