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DAFTAR LAMPIRAN 

Lampiran 1 

Data nilai kurs, SBI, Alokasi Aset, Stock Selection Skill dan Kinerja Reksadana  

Nama Perusahaan Tahun  
Nilai 

Kurs 
SBI 

Alokasi 

Aset 

Stock 

Selection 

Skill 

Kinerja 

Reksadana 
 

 

Ashmore Dana Obligasi 

Nusantara 

2018 13850 0.425 0.2246 0.3182 0.2755  

2019 13400 0.600 0.1055 1.252083333 0.024502  

2020 13280 0.500 0.1553 0.2467 0.093573  

2021 13200 0.375 0.1934 0.3031 0.205548  

2022 13620 0.425 0.0105 0.707638889 0.41268  

Avrist Ada Kas Mutiara 

2018 13180 0.600 0.2245 0.3156 0.400554  

2019 13090 0.475 0.1097 1.195833333 0.200902  

2020 13300 0.350 0.1558 0.2387 0.12173  

2021 13000 0.425 0.1954 0.3271 0.109166  

2022 13050 0.600 0.0060 0.573611111 0.162942  

Avrist Prime Bond Fund 

2018 13560 0.450 0.2242 0.2778 0.036392  

2019 13440 0.350 0.1022 1.619444444 0.152239  

2020 13340 0.425 0.1543 0.2883 0.726531  

2021 13350 0.600 0.1983 0.3435 0.221796  

2022 13320 0.450 0.0124 0.28125 0.59542  

Batavia Dana Obligasi 

Ultima 

2018 13330 0.350 0.2253 0.2626 0.140133  

2019 13320 0.475 0.0932 1.647916667 1.203.745  

2020 13320 0.600 0.1550 0.2537 0.1322  

2021 13320 0.450 0.1968 0.357 0.227157  

2022 13350 0.350 0.0135 0.350694444 0.492664  

BNI AM Dana 

Pendapatan Tetap Makara 

Investasi 

2018 13490 0.525 0.2242 0.2873 0.00696  

2019 13570 0.600 0.0959 1.229861111 1.036.853  

2020 13510 0.425 0.1538 0.2225 0.048555  

2021 13550 0.350 0.1987 0.3739 0.424298  

2022 13410 0.525 0.0200 0.739583333 0.283431  

BNI-AM ITB Harmoni 

2018 13710 0.575 0.2237 0.3453 0.189331  

2019 13760 0.400 0.1065 1.482638889 0.114689  

2020 13880 0.350 0.1536 0.273 0.059644  

2021 13950 0.550 0.1974 0.354 0.303235  

2022 14400 0.550 0.0177 0.227777778 0.180284  

BNP Paribas Omega 

2018 14410 0.400 0.2229 0.3428 0.272197  

2019 14710 0.350 0.1213 0.652083333 0.410247  

2020 14290 0.575 0.1532 0.3466 0.05158  



2021 15230 0.525 0.1982 0.5945 0.078507  

2022 14340 0.400 0.0254 0.720138889 0.025126  

BNP Paribas Prima II 

Kelas RK1 

2018 13180 0.350 0.2229 0.3138 0.343423  

2019 13090 0.575 0.1156 1.504861111 0.083267  

2020 13300 0.500 0.1532 0.2878 0.007319  

2021 13000 0.400 0.1979 0.3987 0.207598  

2022 13050 0.350 0.0241 0.761805556 0.008599  

Dana Obligasi Stabil 

2018 14790 0.600 0.2234 0.2941 0.2955  

2019 14490 0.500 0.1138 1.440972222 0.038335  

2020 14480 0.375 0.1539 0.2308 0.101498  

2021 14020 0.350 0.1994 0.3863 0.489765  

2022 13950 0.600 0.0229 0.499305556 0.282562  

Dana Pasti 

2018 13180 0.500 0.2245 0.435 0.303307  

2019 13090 0.375 0.1113 1.359722222 0.031083  

2020 13300 0.350 0.1532 0.2781 0.118973  

2021 13000 0.425 0.1925 0.5467 0.076121  

2022 13050 0.600 0.0206 0.527777778 0.075217  

Danamas Stabil 

2018 13640 0.500 0.1532 1.547916667 0.27105  

2019 13560 0.375 0.1999 0.1213 0.051999  

2020 13420 0.496 0.1532 1.063888889 0.006071  

2021 13390 0.505 0.1999 1.388194444 0.169513  

2022 13390 0.527 1.0639 0.0254 1.228.836  

Danareksa Melati 

Pendapatan Utama 

2018 13390 0.666 0.1213 1.547916667 0.180405  

2019 13390 0.693 1.0639 0.1213 1.123.984  

2020 13390 0.728 1.3882 1.063888889 0.10995  

2021 13410 0.769 0.0254 1.388194444 0.116273  

2022 13410 0.773 1.5479 0.0254 0.012714  

Danareksa Pendapatan 

Prima Plus 

2018 13500 0.809 0.1213 1.547916667 0.315925  

2019 13630 0.915 1.0639 0.1213 0.306261  

2020 13120 0.937 1.3882 1.063888889 0.122272  

2021 13060 0.903 0.0254 1.388194444 0.419739  

2022 13370 0.792 1.5479 0.0254 0.009255  

Eastspring Investment 

IDR High Grade Kelas A 

2018 14410 0.728 0.1213 1.547916667 0.10498  

2019 14270 0.684 0.0546 0.1213 1.191.276  

2020 15150 0.633 1.3882 1.063888889 0.096757  

2021 14850 0.604 0.0254 1.388194444 0.326331  

2022 14640 0.578 0.0411 0.0254 0.392189  

Mandiri Investa Dana 

Utama 

2018 14340 0.559 0.0017 1.547916667 0.140395  

2019 14330 0.548 0.0080 0.1213 0.181232  

2020 13880 0.540 0.0385 1.063888889 0.840014  

2021 13810 0.541 0.0228 1.388194444 0.17714  

2022 13690 0.539 0.0546 0.0254 0.10452  



Manulife Pendapatan 

Bulanan II 

2018 13640 0.538 0.0137 1.547916667 0.085718  

2019 13350 0.534 0.0039 0.1213 0.131276  

2020 13480 0.517 0.0021 1.063888889 0.950775  

2021 13450 0.525 0.0319 1.388194444 0.179019  

2022 13500 0.522 0.0498 0.0254 0.153392  

Manulife Dana Tetap 

Pemerintah 

2018 14410 0.533 0.0173 1.547916667 0.183336  

2019 14270 0.533 1.5479 0.1213 1.029.625  

2020 15150 0.535 0.0703 1.063888889 0.180155  

2021 14850 0.522 0.0530 1.388194444 0.293205  

2022 14640 0.507 0.0944 0.0254 0.234525  

Manulife Dana Tetap 

Utama 

2018 13260 0.598 0.0653 1.547916667 0.326612  

2019 13250 0.614 0.0195 0.1213 0.172971  

2020 13280 0.606 0.0647 1.063888889 0.002629  

2021 13280 0.481 0.0411 1.388194444 0.177541  

2022 13370 0.435 0.0017 0.0254 0.097584  

Manulife Obligasi Negara 

Indonesia II Kelas A 

2018 13500 0.506 0.0080 1.547916667 0.052588  

2019 12990 0.407 0.0064 0.1213 0.044498  

2020 12930 0.318 0.0141 1.063888889 0.96024  

2021 13230 0.327 0.0132 1.388194444 0.320195  

2022 13030 0.353 0.0222 0.0254 0.345741  

Manulife Obligasi 

Unggulan Kelas A 

2018 13110 0.360 0.0484 1.547916667 0.131584  

2019 13550 0.398 0.0087 0.1213 1.169.506  

2020 13140 0.543 0.0073 1.063888889 0.33183  

2021 13210 0.389 0.0075 1.388194444 0.140541  

2022 13330 0.396 0.0388 0.0254 0.453676  

Maybank Dana Pasti 2 

2018 12990 0.398 0.0266 1.840277778 0.26012  

2019 12930 0.372 0.0223 0.1272 0.255594  

2020 13230 0.491 0.0111 0.749305556 0.034208  

2021 13030 0.475 0.0332 1.342361111 0.221628  

2022 13270 0.435 0.0057 0.0115 0.176347  

Mega Dana Obligasi Dua 

2018 13340 0.422 0.0327 1.928472222 0.282084  

2019 13460 0.567 0.0192 0.1546 0.050187  

2020 14340 0.423 0.0083 0.70625 0.105166  

2021 14480 0.322 0.0025 1.110416667 0.351086  

2022 14550 0.365 0.0326 0.0207 0.482982  

 

 

 

 

 

 

 

Lampiran 2 



Hasil Analisis Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

X1 110 12930 15230 13627.82 566.274 

X2 110 .32 .94 .5076 .13184 

X3 110 .00 1.55 .1933 .35485 

X4 110 .01 1.93 .7098 .57374 

Y 110 .00 .96 .2097 .18314 

Valid N (listwise) 110     

 

 

Lampiran 3 

Hasil Uji Normalitas One sample Kolmogorov Smirnov 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 110 

Normal Parametersa,b Mean .0000000 

Std. Deviation .15050373 

Most Extreme Differences Absolute .080 

Positive .080 

Negative -.057 

Test Statistic .080 

Asymp. Sig. (2-tailed) .078c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

Lampiran 4 

Hasil Uji Multikolinieritas 

 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 X1 .995 1.005 

X2 .664 1.507 

X3 .674 1.484 

X4 .897 1.115 

a. Dependent Variable: Y 

 

 

 



Lampiran 5 

Hasil Uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .880a .774 .865 .06128 1.830 

a. Predictors: (Constant), X1, X2, X3, X4 

b. Dependent Variable: Y 

 

Lampiran 6 

Hasil Uji Heteroskedastisitas 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 3.311 2.118  1.563 .121 

X1 -.778 .513 -.146 -1.517 .132 

X2 .059 .076 .093 .783 .435 

X3 -.009 .030 -.035 -.301 .764 

X4 .008 .016 .049 .478 .633 

a. Dependent Variable: ABRESID 

 

 
 



 
 

 

 

Lampiran 7 

Hasil Analisis Linear Regresi Berganda 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -2.820 1.411  -1.999 .048 

X1 .853 .342 .118 2.498 .014 

X2 .460 .050 .528 9.117 .000 

X3 -.155 .020 -.448 -7.795 .000 

X4 .036 .011 .165 3.313 .001 

a. Dependent Variable: Y 

 

Lampiran 8 

Hasil Uji Statistik t 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -2.820 1.411  -1.999 .048 

X1 .853 .342 .118 2.498 .014 

X2 .460 .050 .528 9.117 .000 

X3 -.155 .020 -.448 -7.795 .000 

X4 .036 .011 .165 3.313 .001 

a. Dependent Variable: Y 



 

 

Lampiran 9 

Hasil Uji Simultan F 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 1.361 4 .340 86.101 .000b 

Residual .415 105 .004   

Total 1.776 109    

a. Dependent Variable: Y 

b. Predictors: (Constant), X1, X2, X3, X4 

 

Lampiran 10 

Hasil Uji Koefisien Determinasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .880a .774 .865 .06128 

a. Predictors: (Constant), X1, X2, X3, X4 

b. Dependent Variable: Y 

 


