
LAMPIRAN  



A. LAMPIRAN SAMPEL PENELITIAN 

Lampiran 1 

1. Sampel Penelitian 

NO KODE NAMA PERUSAHAAN TAHUN 

1 ADES Akasha Wira International Tbk 2013 2014 2015 

2 ALKA Alakasa Industri Tbk 2013 2014 2015 

3 ALMI Alumindo Light Metal Industry Tbk 2013 2014 2015 

4 AMFG Asahimas Flat Glass Tbk 2013 2014 2015 

5 ALPI Asiaplast Industries Tbk 2013 2014 2015 

6 ARNA Arwana Citramulia Tbk 2013 2014 2015 

7 ASII Astra International Tbk 2013 2014 2015 

8 AUTO Astra Otoparts Tbk 2013 2014 2015 

9 BRNA Berlina Tbk 2013 2014 2015 

10 BTON Betonjaya Manunggal Tbk 2013 2014 2015 

11 BUDI Budi Starch & Sweeteners Tbk 2013 2014 2015 

12 CEKA Wilmar Cahaya Indonesia Tbk 2013 2014 2015 

13 CPIN Charoen Pokphand Indonesia Tbk 2013 2014 2015 

14 DLTA Delta Djakarta Tbk 2013 2014 2015 

15 DPNS Duta Pertiwi Nusantara Tbk 2013 2014 2015 

16 DVLA Darya-Varia Laboratoria Tbk 2013 2014 2015 

17 EKAD Ekadharma International Tbk 2013 2014 2015 

18 FASW Fajar Surya Wisesa Tbk 2013 2014 2015 

19 GDST Gunawan Dianjaya Steel Tbk 2013 2014 2015 

20 GGRM Gudang Garam Tbk 2013 2014 2015 

21 GJTL Gajah Tunggal Tbk 2013 2014 2015 

22 HDTX Panasia Indo Resources Tbk 2013 2014 2015 

23 HMSP H.M. Sampoerna Tbk 2013 2014 2015 

24 ICBP Indofood CBP Sukses Makmur Tbk 2013 2014 2015 

25 IGAR Champion Pacific Indonesia Tbk 2013 2014 2015 

26 IMAS Indomobil Sukses Internasional Tbk 2013 2014 2015 

27 INAF Indofarma Tbk 2013 2014 2015 

28 INAI Indal Aluminium Industry Tbk 2013 2014 2015 

29 INCI Intanwijaya Internasional Tbk 2013 2014 2015 

30 INDF Indofood Sukses Makmur Tbk 2013 2014 2015 

31 INDS Indospring Tbk 2013 2014 2015 

32 INTP Indocement Tunggal Prakasa Tbk 2013 2014 2015 

33 JECC Jembo Cable Company Tbk 2013 2014 2015 

34 JPFA Japfa Comfeed Indonesia Tbk 2013 2014 2015 



35 JPRS Jaya Pari Steel Tbk 2013 2014 2015 

36 KAEF Kimia Farma Tbk 2013 2014 2015 

37 KBLI KMI Wire & Cable Tbk 2013 2014 2015 

38 KBLM Kabelindo Murni Tbk 2013 2014 2015 

39 KIAS Keramika Indonesia Assosiasi Tbk 2013 2014 2015 

40 KICI Kedaung Indah  Can Tbk 2013 2014 2015 

41 KLBF Kalbe Farma Tbk 2013 2014 2015 

42 LION Lion Metal Works Tbk 2013 2014 2015 

43 LMPI Langgeng Makmur Industri Tbk 2013 2014 2015 

44 LMSH Lionmesh Prima Tbk 2013 2014 2015 

45 MAIN Malindo Feedmill Tbk 2013 2014 2015 

46 MERK Merck Tbk 2013 2014 2015 

47 MLBI Multi Bintang Indonesia Tbk 2013 2014 2015 

48 MLIA Mulia Industrindo Tbk 2013 2014 2015 

49 MRAT Mustika Ratu Tbk 2013 2014 2015 

50 MYOR Mayora Indah Tbk 2013 2014 2015 

51 NIPS Nipress Tbk 2013 2014 2015 

52 PICO Pelangi Indah Canindo Tbk 2013 2014 2015 

53 PRAS Prima Alloy Steel Universal Tbk 2013 2014 2015 

54 PSDN Prasidha Aneka Niaga Tbk 2013 2014 2015 

55 PYFA Pyridam Farma Tbk 2013 2014 2015 

56 RICY Ricky Putra Globalindo Tbk 2013 2014 2015 

57 RMBA Bentoel Internasional Investama Tbk 2013 2014 2015 

58 ROTI Nippon Indosari Corpindo Tbk 2013 2014 2015 

59 SCCO 
Supreme Cable Manufacturing & 

Commerce 2013 2014 2015 

60 SCPI Merck Sharp Dohme Pharma  Tbk 2013 2014 2015 

61 SIDO 

Industri Jamu dan Farmasi Sido 

Muncul 2013 2014 2015 

62 SIPD Siera Produce Tbk 2013 2014 2015 

63 SKLT Sekar Laut Tbk 2013 2014 2015 

64 SMCB Holcim Indonesia Tbk 2013 2014 2015 

65 SMGR Semen Indonesia (Persero) Tbk 2013 2014 2015 

66 SMSM Selamat Sempurna Tbk 2013 2014 2015 

67 SPMA Suparma Tbk 2013 2014 2015 

68 SQBB Taisho Pharmaceutical Indonesia Tbk 2013 2014 2015 

69 SSTM Sunson Textile Manufacture Tbk 2013 2014 2015 

70 STTP Siantar Top Tbk 2013 2014 2015 

71 TCID Mandom Indonesia Tbk 2013 2014 2015 

72 TIRT Tirta Mahakam Resources 2013 2014 2015 



73 TOTO Surya Toto Indonesia Tbk 2013 2014 2015 

74 TRST Trias Sentosa Tbk 2013 2014 2015 

75 TSPC Tempo Scan Pacific Tbk 2013 2014 2015 

76 ULTJ Ultrajaya Milk Industri Tbk 2013 2014 2015 

77 UNIT Nusantara Inti Corpora Tbk 2013 2014 2015 

78 UNVR Unilever Indonesia Tbk 2013 2014 2015 

79 VOKS Voksel Electric Tbk 2013 2014 2015 

80 YPAS Yanaprima Hastapersada Tbk 2013 2014 2015 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

Lampiran 2 

2. Data Outlier 

NO KODE NAMA PERUSAHAAN TAHUN 

1 ADES Akasha Wira International Tbk 
   2 ALKA Alakasa Industri Tbk 
   3 ALMI Alumindo Light Metal Industry Tbk 
   4 AMFG Asahimas Flat Glass Tbk 2013 2014 2015 

5 ALPI Asiaplast Industries Tbk 
   6 ARNA Arwana Citramulia Tbk 
   7 ASII Astra International Tbk 2013 

  8 AUTO Astra Otoparts Tbk 
   9 BRNA Berlina Tbk 
   10 BTON Betonjaya Manunggal Tbk 
   11 BUDI Budi Starch & Sweeteners Tbk 2013 2014 2015 

12 CEKA Wilmar Cahaya Indonesia Tbk 2013 2014 2015 

13 CPIN Charoen Pokphand Indonesia Tbk 2013 2014 2015 

14 DLTA Delta Djakarta Tbk 2013 2014 2015 

15 DPNS Duta Pertiwi Nusantara Tbk 
   16 DVLA Darya-Varia Laboratoria Tbk 
   17 EKAD Ekadharma International Tbk 
   18 FASW Fajar Surya Wisesa Tbk 2013 2014 2015 

19 GDST Gunawan Dianjaya Steel Tbk 
   20 GGRM Gudang Garam Tbk 2013 2014 2015 

21 GJTL Gajah Tunggal Tbk 
   22 HDTX Panasia Indo Resources Tbk 2013 

  23 HMSP H.M. Sampoerna Tbk 2013 2014 2015 

24 ICBP Indofood CBP Sukses Makmur Tbk 2013 2014 2015 

25 IGAR Champion Pacific Indonesia Tbk 2013 2014 2015 

26 IMAS Indomobil Sukses Internasional Tbk 2013 2014 2015 

27 INAF Indofarma Tbk 
   28 INAI Indal Aluminium Industry Tbk 
   29 INCI Intanwijaya Internasional Tbk 
   30 INDF Indofood Sukses Makmur Tbk 
   31 INDS Indospring Tbk 2013 2014 2015 

32 INTP Indocement Tunggal Prakasa Tbk 2013 2014 2015 

33 JECC Jembo Cable Company Tbk 
   34 JPFA Japfa Comfeed Indonesia Tbk 
   



35 JPRS Jaya Pari Steel Tbk 
   36 KAEF Kimia Farma Tbk 
   37 KBLI KMI Wire & Cable Tbk 
   38 KBLM Kabelindo Murni Tbk 
   39 KIAS Keramika Indonesia Assosiasi Tbk 
 

2014 
 40 KICI Kedaung Indah  Can Tbk 

   41 KLBF Kalbe Farma Tbk 
   42 LION Lion Metal Works Tbk 2013 2014 2015 

43 LMPI Langgeng Makmur Industri Tbk 
   44 LMSH Lionmesh Prima Tbk 2013 2014 2015 

45 MAIN Malindo Feedmill Tbk 2013 2014 2015 

46 MERK Merck Tbk 2013 2014 2015 

47 MLBI Multi Bintang Indonesia Tbk 2013 2014 2015 

48 MLIA Mulia Industrindo Tbk 2013 2014 2015 

49 MRAT Mustika Ratu Tbk 
   50 MYOR Mayora Indah Tbk 2013 2014 2015 

51 NIPS Nipress Tbk 
   52 PICO Pelangi Indah Canindo Tbk 
   53 PRAS Prima Alloy Steel Universal Tbk 
   54 PSDN Prasidha Aneka Niaga Tbk 
   55 PYFA Pyridam Farma Tbk 
   56 RICY Ricky Putra Globalindo Tbk 
   57 RMBA Bentoel Internasional Investama Tbk 2013 2014 2015 

58 ROTI Nippon Indosari Corpindo Tbk 
   

59 SCCO 
Supreme Cable Manufacturing & 

Commerce 2013 2014 2015 

60 SCPI Merck Sharp Dohme Pharma  Tbk 2013 2014 2015 

61 SIDO 

Industri Jamu dan Farmasi Sido 

Muncul 
   62 SIPD Siera Produce Tbk 2013 2014 2015 

63 SKLT Sekar Laut Tbk 
   64 SMCB Holcim Indonesia Tbk 
   65 SMGR Semen Indonesia (Persero) Tbk 2013 2014 2015 

66 SMSM Selamat Sempurna Tbk 
   67 SPMA Suparma Tbk 
   68 SQBB Taisho Pharmaceutical Indonesia Tbk 2013 2014 2015 

69 SSTM Sunson Textile Manufacture Tbk 
   70 STTP Siantar Top Tbk 
   71 TCID Mandom Indonesia Tbk 2013 2014 2015 

72 TIRT Tirta Mahakam Resources 
   



73 TOTO Surya Toto Indonesia Tbk 2013 2014 2015 

74 TRST Trias Sentosa Tbk 
   75 TSPC Tempo Scan Pacific Tbk 
   76 ULTJ Ultrajaya Milk Industri Tbk 2013 2014 2015 

77 UNIT Nusantara Inti Corpora Tbk 
   78 UNVR Unilever Indonesia Tbk 2013 2014 2015 

79 VOKS Voksel Electric Tbk 2013 2014 2015 

80 YPAS Yanaprima Hastapersada Tbk 
    

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

Lampiran 3 

3. Sampel Penelitian Setelah Data Outlier 

NO KODE NAMA PERUSAHAAN TAHUN 

1 ADES Akasha Wira International Tbk 2013 2014 2015 

2 ALKA Alakasa Industri Tbk 2013 2014 2015 

3 ALMI Alumindo Light Metal Industry Tbk 2013 2014 2015 

4 AMFG Asahimas Flat Glass Tbk 
   5 ALPI Asiaplast Industries Tbk 2013 2014 2015 

6 ARNA Arwana Citramulia Tbk 2013 2014 2015 

7 ASII Astra International Tbk 
 

2014 2015 

8 AUTO Astra Otoparts Tbk 2013 2014 2015 

9 BRNA Berlina Tbk 2013 2014 2015 

10 BTON Betonjaya Manunggal Tbk 2013 2014 2015 

11 BUDI Budi Starch & Sweeteners Tbk 2013 2014 2015 

12 CEKA Wilmar Cahaya Indonesia Tbk 
   13 CPIN Charoen Pokphand Indonesia Tbk 
   14 DLTA Delta Djakarta Tbk 
   15 DPNS Duta Pertiwi Nusantara Tbk 2013 2014 2015 

16 DVLA Darya-Varia Laboratoria Tbk 2013 2014 2015 

17 EKAD Ekadharma International Tbk 2013 2014 2015 

18 FASW Fajar Surya Wisesa Tbk 
   19 GDST Gunawan Dianjaya Steel Tbk 2013 2014 2015 

20 GGRM Gudang Garam Tbk 
   21 GJTL Gajah Tunggal Tbk 2013 2014 2015 

22 HDTX Panasia Indo Resources Tbk 
 

2014 2015 

23 HMSP H.M. Sampoerna Tbk 
   24 ICBP Indofood CBP Sukses Makmur Tbk 
   25 IGAR Champion Pacific Indonesia Tbk 
   26 IMAS Indomobil Sukses Internasional Tbk 
   27 INAF Indofarma Tbk 2013 2014 2015 

28 INAI Indal Aluminium Industry Tbk 2013 2014 2015 

29 INCI Intanwijaya Internasional Tbk 2013 2014 2015 

30 INDF Indofood Sukses Makmur Tbk 2013 2014 2015 

31 INDS Indospring Tbk 
   32 INTP Indocement Tunggal Prakasa Tbk 
   33 JECC Jembo Cable Company Tbk 2013 2014 2015 

34 JPFA Japfa Comfeed Indonesia Tbk 2013 2014 2015 



35 JPRS Jaya Pari Steel Tbk 2013 2014 2015 

36 KAEF Kimia Farma Tbk 2013 2014 2015 

37 KBLI KMI Wire & Cable Tbk 2013 2014 2015 

38 KBLM Kabelindo Murni Tbk 2013 2014 2015 

39 KIAS Keramika Indonesia Assosiasi Tbk 2013 
 

2015 

40 KICI Kedaung Indah  Can Tbk 2013 2014 2015 

41 KLBF Kalbe Farma Tbk 2013 2014 2015 

42 LION Lion Metal Works Tbk 
   43 LMPI Langgeng Makmur Industri Tbk 
   44 LMSH Lionmesh Prima Tbk 
   45 MAIN Malindo Feedmill Tbk 
   46 MERK Merck Tbk 
   47 MLBI Multi Bintang Indonesia Tbk 
   48 MLIA Mulia Industrindo Tbk 
   49 MRAT Mustika Ratu Tbk 2013 2014 2015 

50 MYOR Mayora Indah Tbk 
   51 NIPS Nipress Tbk 2013 2014 2015 

52 PICO Pelangi Indah Canindo Tbk 2013 2014 2015 

53 PRAS Prima Alloy Steel Universal Tbk 2013 2014 2015 

54 PSDN Prasidha Aneka Niaga Tbk 2013 2014 2015 

55 PYFA Pyridam Farma Tbk 2013 2014 2015 

56 RICY Ricky Putra Globalindo Tbk 2013 2014 2015 

57 RMBA Bentoel Internasional Investama Tbk 
   58 ROTI Nippon Indosari Corpindo Tbk 2013 2014 2015 

59 SCCO 
Supreme Cable Manufacturing & 

Commerce 
   60 SCPI Merck Sharp Dohme Pharma  Tbk 
   

61 SIDO 

Industri Jamu dan Farmasi Sido 

Muncul 2013 2014 2015 

62 SIPD Siera Produce Tbk 
   63 SKLT Sekar Laut Tbk 2013 2014 2015 

64 SMCB Holcim Indonesia Tbk 2013 2014 2015 

65 SMGR Semen Indonesia (Persero) Tbk 
   66 SMSM Selamat Sempurna Tbk 2013 2014 2015 

67 SPMA Suparma Tbk 2013 2014 2015 

68 SQBB Taisho Pharmaceutical Indonesia Tbk 
   69 SSTM Sunson Textile Manufacture Tbk 2013 2014 2015 

70 STTP Siantar Top Tbk 2013 2014 2015 

71 TCID Mandom Indonesia Tbk 
   72 TIRT Tirta Mahakam Resources 2013 2014 2015 



73 TOTO Surya Toto Indonesia Tbk 
   74 TRST Trias Sentosa Tbk 2013 2014 2015 

75 TSPC Tempo Scan Pacific Tbk 2013 2014 2015 

76 ULTJ Ultrajaya Milk Industri Tbk 
   77 UNIT Nusantara Inti Corpora Tbk 2013 2014 2015 

78 UNVR Unilever Indonesia Tbk 
   79 VOKS Voksel Electric Tbk 
   80 YPAS Yanaprima Hastapersada Tbk 2013 2014 2015 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

B. LAMPIRAN DATA 

Lampiran 4 

1. Pengukuran Perusahaan 2013 

No Nama DPS  Inflasi ROE NPM 
Kurs 
Rupiah 

harga 
saham 

1 ADES 94.00 8.38 0.21 11.08 10951.37 2000.00 

2 ALKA -3.11 8.38 -0.01 -0.03 10951.37 600.00 

3 ALMI 84.80 8.38 0.04 0.91 10951.37 600.00 

4 AMFG 780.00 8.38 0.10 10.52 10951.37 7000.00 

5 ALPI 1.28 8.38 0.01 0.67 10951.37 65.00 

6 ARNA 32.00 8.38 0.31 16.77 10951.37 820.00 

7 ASII 480.00 8.38 0.10 11.50 10951.37 6800.00 

8 AUTO 209.00 8.38 0.11 9.34 10951.37 3650.00 

9 BRNA -14.00 8.38 -0.04 -1.27 10951.37 455.00 

10 BTON 143.79 8.38 0.19 22.79 10951.37 550.00 

11 BUDI 2.63 8.38 0.05 1.67 10951.37 109.00 

12 CEKA 219.00 8.38 0.12 2.57 10951.37 1160.00 

13 CPIN 154.00 8.38 0.25 9.85 10951.37 3375.00 

14 DLTA 16515.00 8.38 0.40 13.52 10951.37 380000.00 

15 DPNS 174.82 8.38 0.30 50.87 10951.37 470.00 

16 DVLA 112.00 8.38 0.14 11.42 10951.37 2200.00 

17 EKAD 56.00 8.38 0.17 9.42 10951.37 390.00 

18 FASW -100.51 8.38 -0.16 -5.02 10951.37 2025.00 

19 GDST 11.00 8.38 0.10 6.52 10951.37 86.00 

20 GGRM 2250.00 8.38 0.15 7.91 10951.37 42000.00 

21 GJTL 35.00 8.38 0.02 0.97 10951.37 1680.00 

22 HDTX -140.47 8.38 -0.30 -20.68 10951.37 415.00 

23 HMSP 2468.00 8.38 0.76 14.42 10951.37 62400.00 

24 ICBP 382.00 8.38 0.17 8.91 10951.37 10200.00 

25 IGAR 20.28 8.38 0.16 5.44 10951.37 295.00 

26 IMAS 192.55 8.38 0.09 3.09 10951.37 4900.00 

27 INAF -17.50 8.38 -0.09 -4.05 10951.37 153.00 

28 INAI 31.69 8.38 0.04 0.78 10951.37 600.00 

29 INCI 57.00 8.38 0.08 12.72 10951.37 240.00 

30 INDF 285.00 8.38 0.09 5.92 10951.37 6600.00 

31 INDS 349.53 8.38 0.08 8.67 10951.37 2675.00 



32 INTP 1361.02 8.38 0.22 26.82 10951.37 20000.00 

33 JECC 151.64 8.38 0.15 1.51 10951.37 2850.00 

34 JPFA 56.00 8.38 0.12 2.99 10951.37 1220.00 

35 JPRS 20.00 8.38 0.04 7.71 10951.37 270.00 

36 KAEF 38.63 8.38 0.13 4.96 10951.37 590.00 

37 KBLI 18.35 8.38 0.08 2.86 10951.37 142.00 

38 KBLM 7.00 8.38 0.03 0.74 10951.37 158.00 

39 KIAS 4.70 8.38 0.04 8.27 10951.37 155.00 

40 KICI 53.76 8.38 0.10 7.49 10951.37 270.00 

41 KLBF 41.00 8.38 0.23 12.31 10951.37 1250.00 

42 LION 1245.00 8.38 0.13 19.41 10951.37 1200.00 

43 LMPI -11.49 8.38 -0.03 -1.78 10951.37 215.00 

44 LMSH 1498.00 8.38 0.13 5.61 10951.37 8000.00 

45 MAIN 142.00 8.38 0.28 5.76 10951.37 3175.00 

46 MERK 7.83 8.38 0.34 14.69 10951.37 189000.00 

47 MLBI 55576.00 8.38 1.19 32.88 10951.37 1200000.00 

48 MLIA -359.00 8.38 -0.40 -9.12 10951.37 425.00 

49 MRAT -16.00 8.38 -0.02 -1.87 10951.37 465.00 

50 MYOR 1165.00 8.38 0.27 8.81 10951.37 26000.00 

51 NIPS 47.00 8.38 0.14 3.72 10951.37 325.00 

52 PICO 28.01 8.38 0.07 2.26 10951.37 155.00 

53 PRAS 18.80 8.38 0.03 4.17 10951.37 185.00 

54 PSDN 5.48 8.38 0.01 0.17 10951.37 150.00 

55 PYFA 11.58 8.38 0.07 3.22 10951.37 147.00 

56 RICY 24.26 8.38 0.01 1.89 10951.37 173.00 

57 RMBA -143.93 8.38 -1.18 -8.49 10951.37 570.00 

58 ROTI 31.22 8.38 0.20 10.50 10951.37 1020.00 

59 SCCO 509.00 8.38 0.15 2.80 10951.37 4400.00 

60 SCPI -3380.00 8.38 -1.17 -2.99 10951.37 29000.00 

61 SIDO 27.00 8.38 0.15 17.11 10951.37 700.00 

62 SIPD 1.03 8.38 0.01 0.22 10951.37 50.00 

63 SKLT 16.56 8.38 0.08 2.02 10951.37 1800.00 

64 SMCB 124.00 8.38 0.11 9.83 10951.37 2275.00 

65 SMGR 905.00 8.38 0.25 21.85 10951.37 14150.00 

66 SMSM 214.00 8.38 0.34 14.25 10951.37 3450.00 

67 SPMA -16.00 8.38 -0.03 -1.71 10951.37 210.00 

68 SQBB 14822.00 8.38 0.43 35.06 10951.37 10500.00 

69 SSTM -11.30 8.38 -0.05 -2.31 10951.37 79.00 

70 STTP 87.38 8.38 0.16 6.75 10951.37 1550.00 

71 TCID 796.00 8.38 0.14 7.90 10951.37 11900.00 

72 TIRT -136.00 8.38 -2.34 -18.62 10951.37 52.00 



73 TOTO 478.00 8.38 0.23 13.82 10951.37 7700.00 

74 TRST 12.00 8.38 0.02 1.62 10951.37 250.00 

75 TSPC 141.00 8.38 0.17 9.32 10951.37 3250.00 

76 ULTJ 113.00 8.38 0.16 9.40 10951.37 4500.00 

77 UNIT 6.00 8.38 0.00 0.82 10951.37 250.00 

78 UNVR 701.00 8.38 1.26 17.40 10951.37 26000.00 

79 VOKS 47.04 8.38 0.07 1.56 10951.37 740.00 

80 YPAS 9.00 8.38 0.04 1.42 10951.37 660.00 

 

 

 

Lampiran 5 

2. Pengukuran Perusahaan 2014 

No Nama DPS  Inflasi ROE NPM 
Kurs 
Rupiah 

harga 
saham 

1 ADES 53.00 8.36 0.10 5.41 12378.30 1375.00 

2 ALKA 26.19 8.36 0.04 -0.11 12378.30 900.00 

3 ALMI 3.16 8.36 0.00 -1.61 12378.30 268.00 

4 AMFG 1057.00 8.36 0.14 9.31 12378.30 8050.00 

5 ALPI 6.72 8.36 0.04 0.71 12378.30 81.00 

6 ARNA 35.32 8.36 0.29 5.51 12378.30 870.00 

7 ASII 474.00 8.36 0.18 8.48 12378.30 7425.00 

8 AUTO 181.00 8.36 0.09 2.75 12378.30 4200.00 

9 BRNA 77.00 8.36 0.16 -0.56 12378.30 705.00 

10 BTON 42.39 8.36 0.05 9.34 12378.30 540.00 

11 BUDI 6.81 8.36 0.03 0.89 12378.30 107.00 

12 CEKA 138.00 8.36 0.08 3.06 12378.30 1500.00 

13 CPIN 107.00 8.36 0.16 6.09 12378.30 3780.00 

14 DLTA 17621.00 8.36 0.38 12.21 12378.30 390000.00 

15 DPNS 46.60 8.36 0.06 8.32 12378.30 353.00 

16 DVLA 73.00 8.36 0.08 8.26 12378.30 1650.00 

17 EKAD 57.00 8.36 0.15 8.85 12378.30 515.00 

18 FASW 35.01 8.36 0.05 -6.23 12378.30 1650.00 

19 GDST -1.70 8.36 -0.02 -6.04 12378.30 163.00 

20 GGRM 2790.00 8.36 0.22 9.17 12378.30 60700.00 

21 GJTL 77.00 8.36 0.05 -2.42 12378.30 1425.00 

22 HDTX -62.35 8.36 -0.17 -25.38 12378.30 390.00 

23 HMSP 2323.00 8.36 0.75 11.64 12378.30 68650.00 



24 ICBP 447.00 8.36 0.17 9.21 12378.30 13100.00 

25 IGAR 33.53 8.36 0.21 7.59 12378.30 315.00 

26 IMAS -46.36 8.36 -0.01 -0.12 12378.30 4000.00 

27 INAF 0.38 8.36 0.00 0.40 12378.30 355.00 

28 INAI 69.63 8.36 0.15 2.07 12378.30 350.00 

29 INCI 61.00 8.36 0.08 12.41 12378.30 238.00 

30 INDF 372.00 8.36 0.12 5.79 12378.30 6750.00 

31 INDS 193.02 8.36 0.07 0.12 12378.30 1600.00 

32 INTP 1431.82 8.36 0.21 24.48 12378.30 25000.00 

33 JECC 157.73 8.36 0.14 0.15 12378.30 2350.00 

34 JPFA 31.00 8.36 0.07 2.10 12378.30 950.00 

35 JPRS -9.00 8.36 -0.02 -15.34 12378.30 242.00 

36 KAEF 42.24 8.36 0.13 5.20 12378.30 1465.00 

37 KBLI 17.49 8.36 0.07 4.33 12378.30 139.00 

38 KBLM 18.00 8.36 0.07 1.32 12378.30 155.00 

39 KIAS 794.81 8.36 0.08 2.68 12378.30 15125.07 

40 KICI 34.08 8.36 0.06 -14.17 12378.30 268.00 

41 KLBF 44.00 8.36 0.22 11.50 12378.30 1830.00 

42 LION 942.00 8.36 0.08 11.82 12378.30 9300.00 

43 LMPI 1.73 8.36 0.00 0.88 12378.30 175.00 

44 LMSH 771.00 8.36 0.06 1.11 12378.30 6450.00 

45 MAIN -48.00 8.36 -0.08 -1.30 12378.30 2130.00 

46 MERK 8.10 8.36 0.33 14.49 12378.30 160000.00 

47 MLBI 377.00 8.36 1.44 18.43 12378.30 11950.00 

48 MLIA 97.00 8.36 0.09 -2.73 12378.30 525.00 

49 MRAT 17.00 8.36 0.02 0.24 12378.30 350.00 

50 MYOR 451.00 8.36 0.10 8.44 12378.30 20900.00 

51 NIPS 34.00 8.36 0.09 4.23 12378.30 487.00 

52 PICO 28.27 8.36 0.07 2.14 12378.30 160.00 

53 PRAS 16.20 8.36 0.02 1.37 12378.30 204.00 

54 PSDN -21.27 8.36 -0.07 -4.63 12378.30 143.00 

55 PYFA 4.97 8.36 0.03 1.42 12378.30 135.00 

56 RICY 21.06 8.36 0.04 1.21 12378.30 174.00 

57 RMBA -314.74 8.36 1.66 -9.74 12378.30 520.00 

58 ROTI 37.26 8.36 0.20 12.44 12378.30 1385.00 

59 SCCO 665.00 8.36 0.17 4.50 12378.30 3950.00 

60 SCPI 17350.00 8.36 1.42 6.16 12378.30 29000.00 

61 SIDO 27.68 8.36 0.16 21.57 12378.30 610.00 

62 SIPD 0.19 8.36 0.00 -17.13 12378.30 53.00 

63 SKLT 23.86 8.36 0.11 2.69 12378.30 300.00 

64 SMCB 87.00 8.36 0.08 2.16 12378.30 2180.00 



65 SMGR 938.00 8.36 0.22 20.65 12378.30 16200.00 

66 SMSM 271.00 8.36 0.37 16.46 12378.30 4750.00 

67 SPMA 33.00 8.36 0.06 -2.63 12378.30 197.00 

68 SQBB 16314.00 8.36 0.45 33.13 12378.30 10500.00 

69 SSTM -10.97 8.36 -0.05 -4.35 12378.30 103.00 

70 STTP 94.27 8.36 0.15 7.30 12378.30 2880.00 

71 TCID 867.00 8.36 0.14 7.55 12378.30 17525.00 

72 TIRT 23.00 8.36 0.28 -0.10 12378.30 86.00 

73 TOTO 297.00 8.36 0.24 12.52 12378.30 3970.00 

74 TRST 11.00 8.36 0.02 1.20 12378.30 380.00 

75 TSPC 129.00 8.36 0.14 6.47 12378.30 2865.00 

76 ULTJ 98.00 8.36 0.13 11.91 12378.30 3720.00 

77 UNIT 3.00 8.36 0.00 0.39 12378.30 318.00 

78 UNVR 752.00 8.36 1.25 16.04 12378.30 32300.00 

79 VOKS -102.75 8.36 -0.17 0.02 12378.30 795.00 

80 YPAS -13.00 8.36 -0.06 -2.12 12378.30 500.00 

 

 

Lampiran 6 

3. Pengukuran Perusahaan 2015 

No Nama DPS  Inflasi ROE NPM 
Kurs 
Rupiah 

harga 
saham 

1 ADES 56.00 3.35 0.11 5.41 13891.97 1015.00 

2 ALKA -11.62 3.35 -0.02 -0.11 13891.97 735.00 

3 ALMI -87.04 3.35 -0.09 -1.61 13891.97 198.00 

4 AMFG 786.00 3.35 0.10 9.31 13891.97 6550.00 

5 ALPI 1.35 3.35 0.01 0.71 13891.97 65.00 

6 ARNA 9.51 3.35 0.13 5.51 13891.97 500.00 

7 ASII 357.00 3.35 0.12 8.48 13891.97 6000.00 

8 AUTO 66.00 3.35 0.03 2.75 13891.97 1600.00 

9 BRNA -17.00 3.35 -0.01 -0.56 13891.97 730.00 

10 BTON 35.13 3.35 0.04 9.34 13891.97 435.00 

11 BUDI 4.55 3.35 0.02 0.89 13891.97 63.00 

12 CEKA 179.00 3.35 0.17 3.06 13891.97 675.00 

13 CPIN 112.00 3.35 0.15 6.09 13891.97 2600.00 

14 DLTA 238.00 3.35 0.23 12.21 13891.97 5200.00 

15 DPNS 33.10 3.35 0.04 8.32 13891.97 387.00 

16 DVLA 97.00 3.35 0.11 8.26 13891.97 1300.00 

17 EKAD 67.00 3.35 0.16 8.85 13891.97 400.00 



18 FASW -124.66 3.35 -0.13 -6.23 13891.97 1040.00 

19 GDST -6.73 3.35 -0.07 -6.04 13891.97 59.00 

20 GGRM 3345.00 3.35 0.17 9.17 13891.97 55000.00 

21 GJTL -89.92 3.35 -0.06 -2.42 13891.97 530.00 

22 HDTX -0.12 3.35 -0.25 -25.38 13891.97 885.00 

23 HMSP 2326.00 3.35 0.32 11.64 13891.97 94000.00 

24 ICBP 515.00 3.35 0.18 9.21 13891.97 13475.00 

25 IGAR 31.07 3.35 0.17 7.59 13891.97 224.00 

26 IMAS -16.54 3.35 0.00 -0.12 13891.97 2365.00 

27 INAF 1.62 3.35 0.01 0.40 13891.97 168.00 

28 INAI 90.33 3.35 0.12 2.07 13891.97 405.00 

29 INCI 94.00 3.35 0.11 12.41 13891.97 305.00 

30 INDF 293.00 3.35 0.09 5.79 13891.97 5175.00 

31 INDS 1.44 3.35 0.00 0.12 13891.97 350.00 

32 INTP 1183.48 3.35 0.18 24.48 13891.97 22325.00 

33 JECC 16.42 3.35 0.01 0.15 13891.97 1350.00 

34 JPFA 44.00 3.35 0.09 2.10 13891.97 635.00 

35 JPRS -29.00 3.35 -0.07 -15.34 13891.97 120.00 

36 KAEF 44.81 3.35 0.14 5.20 13891.97 870.00 

37 KBLI 28.79 3.35 0.11 4.33 13891.97 119.00 

38 KBLM 11.00 3.35 0.04 1.32 13891.97 132.00 

39 KIAS -10.16 3.35 -0.09 -20.95 13891.97 90.00 

40 KICI -94.21 3.35 -0.14 -14.17 13891.97 250.00 

41 KLBF 42.76 3.35 0.19 11.50 13891.97 1320.00 

42 LION 88.00 3.35 0.10 11.82 13891.97 1050.00 

43 LMPI 3.93 3.35 0.01 0.88 13891.97 113.00 

44 LMSH 20.00 3.35 0.02 1.11 13891.97 575.00 

45 MAIN -34.00 3.35 -0.04 -1.30 13891.97 1525.00 

46 MERK 3.46 3.35 0.30 14.49 13891.97 6775.00 

47 MLBI 236.00 3.35 0.65 18.43 13891.97 8200.00 

48 MLIA -122.23 3.35 -0.13 -2.73 13891.97 515.00 

49 MRAT 2.00 3.35 0.00 0.24 13891.97 208.00 

50 MYOR 1364.00 3.35 0.24 8.44 13891.97 30500.00 

51 NIPS 21.00 3.35 0.07 4.23 13891.97 425.00 

52 PICO 26.00 3.35 0.06 2.14 13891.97 128.00 

53 PRAS 9.20 3.35 0.01 1.37 13891.97 125.00 

54 PSDN -32.66 3.35 -0.13 -4.63 13891.97 122.00 

55 PYFA 7.71 3.35 0.03 1.42 13891.97 112.00 

56 RICY 17.21 3.35 0.03 1.21 13891.97 159.00 

57 RMBA -226.32 3.35 0.52 -9.74 13891.97 510.00 

58 ROTI 53.45 3.35 0.23 12.44 13891.97 1265.00 



59 SCCO 773.00 3.35 0.17 4.50 13891.97 3725.00 

60 SCPI 38700.00 3.35 1.38 6.16 13891.97 29000.00 

61 SIDO 16.40 3.35 0.10 21.57 13891.97 550.00 

62 SIPD -295.13 3.35 -0.49 -17.13 13891.97 856.00 

63 SKLT 29.55 3.35 0.13 2.69 13891.97 370.00 

64 SMCB 23.00 3.35 0.02 2.16 13891.97 990.00 

65 SMGR 762.00 3.35 0.16 20.65 13891.97 11400.00 

66 SMSM 297.00 3.35 0.32 16.46 13891.97 4760.00 

67 SPMA -29.00 3.35 -0.06 -2.63 13891.97 103.00 

68 SQBB 14259.00 3.35 0.42 33.13 13891.97 10500.00 

69 SSTM 10.97 3.35 -0.09 -4.35 13891.97 52.00 

70 STTP 141.78 3.35 0.18 7.30 13891.97 3015.00 

71 TCID 2708.00 3.35 0.32 7.55 13891.97 16500.00 

72 TIRT -0.86 3.35 -0.01 -0.10 13891.97 50.00 

73 TOTO 282.00 3.35 0.19 12.52 13891.97 6950.00 

74 TRST 9.00 3.35 0.01 1.20 13891.97 310.00 

75 TSPC 116.00 3.35 0.12 6.47 13891.97 1750.00 

76 ULTJ 180.00 3.35 0.19 11.91 13891.97 3945.00 

77 UNIT 6.00 3.35 0.00 0.39 13891.97 260.00 

78 UNVR 766.00 3.35 1.21 16.04 13891.97 32000.00 

79 VOKS 0.33 3.35 0.00 0.02 13891.97 980.00 

80 YPAS -15.00 3.35 -0.07 -2.12 13891.97 800.00 

 

 

 

 

 

 

 

 

 

 

 

 



C. LAMPIRAN HASIL UJI KUALITAS DATA 
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1. Statistik Deskriptif 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

DPS 147 -136.00 474.00 46.3332 84.71227 

INFLASI 147 3.35 8.38 6.6624 2.38634 

ROE 147 -2.34 .37 .0510 .22225 

NPM 147 -25.38 50.87 3.1304 8.58704 

KURS 147 10951.37 13891.97 1.2427E4 1204.84833 

HARGA_SAHAM 147 50.00 7425.00 9.6247E2 1398.47636 

Valid N (listwise) 147     
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2. Uji Normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

  Unstandardized Residual 

N 147 

Normal 

Parametersa 

Mean .0000000 

Std. Deviation 5.56016351E2 

Most Extreme 

Differences 

Absolute .110 

Positive .110 

Negative -.065 

Kolmogorov-Smirnov Z 1.335 

Asymp. Sig. (2-tailed) .056 

a. Test distribution is Normal.  



One-Sample Kolmogorov-Smirnov Test 

  Unstandardized Residual 

N 147 

Normal 

Parametersa 

Mean .0000000 

Std. Deviation 5.56016351E2 

Most Extreme 

Differences 

Absolute .110 

Positive .110 

Negative -.065 

Kolmogorov-Smirnov Z 1.335 

Asymp. Sig. (2-tailed) .056 
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3. Uji Multikolinearitas 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 712.412 1298.162  .549 .584   

DPS 
16.742 .649 1.014 25.804 .000 .726 1.378 

INFLASI 
-14.077 41.831 -.024 -.337 .737 .220 4.545 

ROE 
-626.839 256.890 -.100 -2.440 .016 .673 1.487 

NPM 
-25.516 7.025 -.157 -3.632 .000 .602 1.660 

KURS 

-.026 .084 -.022 -.306 .760 .214 4.677 

a. Dependent Variable: HARGA_SAHAM      
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4. Uji Heteroskedastisitas 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 163.790 798.070  .205 .838 

DPS .136 .399 .033 .341 .734 

INFLASI 3.600 25.717 .024 .140 .889 

ROE 83.885 157.928 .053 .531 .596 

NPM 8.193 4.319 .199 1.897 .060 

KURS .016 .052 .056 .318 .751 

a. Dependent Variable: RES2     
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5. Uji Autokolerasi 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .918a .842 .836 565.78892 1.481 

a. Predictors: (Constant), KURS, ROE, DPS, NPM, INFLASI  

b. Dependent Variable: HARGA_SAHAM   

 



D. LAMPIRAN UJI HIPOTESIS 
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1. Koefisien Determinasi 

 

Model Summaryb 

Model R R Square Adjusted R Square Std. Error of the Estimate 

1 .246a .061 .027 347.82960 

a. Predictors: (Constant), KURS, ROE, DPS, NPM, INFLASI 

b. Dependent Variable: RES2  
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2. Uji F (simultan) 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 2.404 5 4.808 150.196 .000a 

Residual 4.514 141 320117.097   

Total 2.855 146    

a. Predictors: (Constant), KURS, ROE, DPS, NPM, INFLASI   

b. Dependent Variable: HARGA_SAHAM    
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3. Uji t (parsial) 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 712.412 1298.162  .549 .584 

DPS 16.742 .649 1.014 25.804 .000 

INFLASI -14.077 41.831 -.024 -.337 .737 

ROE -626.839 256.890 -.100 -2.440 .016 

NPM -25.516 7.025 -.157 -3.632 .000 

KURS -.026 .084 -.022 -.306 .760 

a. Dependent Variable: HARGA_SAHAM    

 

 

 

 


