LAMPIRAN



Lampiran 1

: Data Perusahaan

No Kode Nama Perusahaan
Perusahaan
1| AALI PT Astra Agro Lestari Tbk.
2 | ABBA PT Mahaka Media Tbk.
3 | ACES PT Ace Hardware Indonesia Tbk
4 | ACST PT Acset Indonusa Tbk.
5 | ADES PT Akasha Wira Internasional Tbk.
6 | ADHI PT Adhi Karya (Persero) Tbk.
7 | ADMG PT Polychem Indonesia Tbk
8 | ADRO PT Adaro Energy Tbk.
9| AISA PT Tiga Pilar Sejahtera Food Tbk.
10 | AKRA PT AKR Corporindo Tbk
11 | AMFG PT Asahimas Flat Glass Tbk.
12 | APLI PT Asiaplast Industries Tbk.
13 | APLN PT Agung Podomoro Land Tbk.
14 | ARII PT Atlas Resource Tbk.
15 | ARNA PT Arwana Citramulia Tbk
16 | ASGR PT Astra Graphia Tbk.
17 | ASII PT Astra Internasional Tbk.
18 | ASRI PT Alam Sutera Realty Tbk.
19 | AUTO PT Astra Otoparts Tbk.
20 | BEST PT Bekasi Fajar Industrial Estate Tbk.
21 | BIPP PT Bhuwantala Indah Permai Tbk
22 | BIRD PT Blue Bird Tbk.
23 | BISI PT BISI Internasional Tbk.
24 | BKDP PT Bukit Darmo Property Tbk
25 | BKSL PT Sentul City Tbk
26 | BMTR PT Global Mediacom Tbk.
27 | BPRT PT Barito Pacific Tbk.
28 | BRMS PT Bumi Resources Minerals Tbk.
29 | BSDE PT Bumi Serpong Damai Tbk.
30 | BTON PT Betonjaya Manunggal Tbk.
31 | CASS PT Cardig Aero Services Tbk
32 | CEKA PT Wilmar Cahaya Indo Tbk.
33 | CENT PT Centratama Telekomunikasi Indonesia Tbk
34 | CKRA PT Cakra Mineral Tbk.
35 | CLPI PT Colopark Indonesia Tbk.
36 | CMNP PT Citra Marga Nusaphala Persada Tbk
37 | CNKO PT Exploitasi Energi Indonesia Tbk.
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38 | CPIN PT Charoen Pokphand Indonesia Tbk.
39 | CSAP PT Catur Sentosa Adiprana Tbk

40 | CTRA PT Ciputra Development Tbk.

41 | CTRP PT Ciputra Property Tbk.

42 | CTTH PT Citatah Tbk.

43 | DART PT Duta Anggada Realty Tbk

44 | DGIK PT Nusa Konstruksi Enjiniring Tbk
45 | DILD PT Intiland Development Tbk

46 | DPNS PT Duta Pertiwi Nusantara Tbk.

47 | DVLA PT Darya-Varia Laboratoria Tbk

48 | DYAN PT Dyandra Media Internasional Tbk
49 | ECIL PT Electronic City Indonesia Tbk

50 | EKAD PT. Ekadharma Internasional

51 | ELSA PT Elnusa Tbk

52 | ENRG PT Energi Mega Persada

53 | ESSA PT Surya Esa Perkasa Tbk

54 | FAST PT Fast Food Indonesia Tbk.

55 | FPNI PT Lotte Chemical Titan Tbk.

56 | GDST PT Gunawan Dianjaya Tbk.

57 | GEMA PT Gema Grahasarana Tbk.

58 | GIAA PT Garuda Indonesia (Persero) Tbk.
59 | GJTL PT Gajah Tunggal Tbk.

60 | GPRA PT Perdana Gapura Prima Tbk.

61 | GREN PT Evergreen Invesco Tbk.

62 | GZCO PT Gozco Plantations Tbk.

63 | HERO PT Hero Supermarket Tbk.

64 | HEXA PT Hexindo Adiperkasa Tbk.

65 | HOME PT Hotel Mandarine Regency Tbk.
66 | HOTL PT Saraswati Griya Lestari Tbk.

67 | HRUM PT Harum Energy Tbk.

68 | IATA PT Indonesia Transport & Infrastruckture Tbk.
69 | ICBP PT Indofood CBP Sukses Makmur Tbk.
70 | IGAR PT Champion Pacific Indonesia Tbk.
71 | IKAI PT Intikeramik Alamsari Industri Tbk.
72 | IMPC PT Impack Pratama Industri Tbk.

73 | INAF PT Indofarma (Persero) Tbk.

74 | INCI PT Intanwijaya Internasional Tbk.

75 | INCO PT Vale Indonesia Tbk.

76 | INDF PT Indofood Sukses makmur Tbk.

77 | INDS PT Indospring Tbk.

78 | INDX PT Tanah Laut Tbk.
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79 | INPP PT Indonesia Paradise Property Tbk.
80 | INTA PT. Intraco Penta Tbk.
81 | INTP PT Indocement Tunggal Prakarsa Tbk.
82 | IPOL PT Indopoly Swakarsa Industry Tbk.
83 | ISAT PT Indosat Tbk.
84 | ISSP PT Steel Pipe Industry of Indonesia Tbk.
85 | ITMG PT Indo Tambangraya Megah Tbk.
86 | JIHD PT Jakarta Internasional Hotels & Development Tbk
87 | JKON PT Jaya Konstruksi Manggala Pratama Tbk.
88 | JPRS PT Jaya Pari Steel Tbk.
89 | JRPT PT Jaya Real Property Tbk.
90 | JSMR PT Jasa Marga (Persero) Tbk.
91 | JTPE PT Jasuindo Tiga Perkasa Tbk.
92 | KAEF PT Kimia Farma (Persero) Tbk.
93 | KBLI PT KMI Wire and Cable Tbk.
94 | KBLM PT Kabelindo Murni Tbk.
95 | KDSI PT Kedawung Setia Industrial Tbk.
96 | KIAS PT Keramika Indonesia Assosiasi Tbk.
97 | KICI PT Kedaung Indah Can Tbk.
98 | KIJA PT Kawasan Industri Jababeka Tbk.
99 | KKGI PT Resource Alam Indonesia Tbk.
100 | KLBF PT Kalbe Farma Tbk.
101 | KOBX PT Kobexindo Tractors Tbk.
102 | KPIG PT MNC Land Tbk.
103 | LAMI PT Lamicitra Nusantara Tbk.
104 | LCGP PT Eureka Prima Jakarta Tbk.
105 | LINK PT Link Net Tbk.
106 | LMPI PT Langgeng Makmur Industri Tbk.
107 | LPCK PT Lippo Cikarang Tbk.
108 | LPKR PT Lippo Karawaci Tbk.
109 | LPPF PT Matahari Department Store Tbk.
110 | LRNA PT Eka Sari Lorena Transport Tbk.
111 | LSIP PT London Sumatera Indonesia Tbk.
112 | LTLS PT Lautan Luas Tbk.
113 | MAPI PT Mitra Adiperkasa Tbk.
114 | MASA PT Multistrada Arah Sarana Tbk.
115 | MBSS PT Mitrabahtera Segara Sejati Tbk.
116 | MBTO PT Martina Berto Tbk.
117 | MDLN PT Modernland Realty Tbk.
118 | MERK PT Merck Tbk.
119 | MRAT PT Mustika Ratu Tbk.
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120 | MYOH PT Samindo Resources Tbk.

121 | MYOR PT Mayora Indah Tbk

122 | NIKL PT Pelat Timah Nusantara Tbk.

123 | NIRO PT Nirvana Development Tbk.

124 | NRCA PT Nusa Raya Cipta Tbk.

125 | PBRX PT Pan Brother Tbk.

126 | PGAS PT Perusahaan Gas Negara (Persero) Tbk.
127 | PKPK PT Perdana Karya Perkasa Tbk.

128 | PNBS PT Bank Panin Syariah Tbk.

129 | PRAS PT Prima Alloy Steel Universal Tbk.

130 | PTBA PT Tambang Batubara Bukit Asam (Persero) Tbk.
131 | PTPP PT Pembangunan Perumahan (Persero) Tbk.
132 | PTRO PT Petrosea Tbk.

133 | PWON PT Pakuwon Jati Tbk.

134 | PYFA PT Pyridam Farma Tbk.

135 | RAJA PT Rukun Raharja Tbk.

136 | RICY PT Ricky Putra Globalindo Tbk.

137 | RIGS PT RIG Tenders Indonesia Tbk.

138 | ROTI PT Nippon Indosari Corporindo Tbk.

139 | SCCO PT Supreme Cable Manufacturing & Commerce Tbk
140 | SDMU PT Sidomulyo Selaras Tbk.

141 | SGRO PT Sampoerna Agro Tbk

142 | SIDO PT Industri Jamu dan Farmasi Sido Muncul Tbk.
143 | SIMP PT Salim Ivomas Pratama Tbk.

144 | SMAR PT Sinar Mas Agro Resources and Technology Tbk.
145 | SMBR PT Semen Baturaja (Persero) Tbk.

146 | SMCB PT Holcim Indonesia Tbk.

147 | SMDR PT Samudera Indonesia Tbk.

148 | SMGR PT Semen Indonesia (Persero) Tbk.

149 | SMMT PT Golden Eagle Energy Tbk.

150 | SMRA PT Summarecon Agung Tbk.

151 | SMRU PT SMR Utama Tbk.

152 | SMSM PT Selamat Sempurna Tbk.

153 | SOCI PT Soechi Lines Tbk.

154 | SSIA PT Durya Semesta Internusa Tbk.

155 | SSMS PT Sawit Sumbermas Sarana Tbk.

156 | STAR PT Star Petrochem Tbk.

157 | TINS PT Timah (Persero) Tbk.

158 | TIRT PT Tirta Mahakam Resource Tbk.

159 | TLKM PT Telekomunikasi Indonesia Tbk.

160 | TMAS PT Pelayaran Tempuran Emas Tbk.
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161 | TOBA PT Toba Bara Sejahtera Tbk.

162 | TOTL PT Total Bangun Persada Tbk.

163 | TRST PT Trias Sentosa Tbk.

164 | TSPC PT tempo Scan Pacific Tbk.

165 | ULTJ PT Ultrajaya Milk Industry & Trading Company Tbk.
166 | UNVR PT Unilever Indonesia Tbk.

167 | WIKA PT Wijaya Karya (Persero) Tbk.

168 | WTON PT Wijaya Karya Beton Tbk.

169 | ZBRA PT Zebra Nusantara Tbk.
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Lampiran 2 : Data Perusahaan Regresi Berganda Tahun 2015

No | KODE HS VP MV VR Price

1| AALI 21394 1361275 29122777031 0,014 0,208

2 | ABBA 53 254683 13498217 0,002 0,138

3 | ACES 688 14087258 9696729486 0,017 0,187

4 | ACST 4449 462217 2056478986 0,018 0,2

5 | ADES 1257 91375 114865990 0,007 0,129

6 | ADHI 2326 | 25193742 58596444160 0,012 0,211

7 | ADMG 115 2454717 282087857 0,01 0,223

8 | ADRO 732 46222792 33838935399 0,006 0,206

9 | AISA 1835 3486033 6396871167 0,011 0,168
10 | AKRA 5678 8837683 50183311861 0,004 0,129
11 | AMFG 7019 64950 455867813 0,01 0,144
12 | APLI 71 307608 21891460 0,005 0,223
13 | APLN 369 22967083 8472939826 0,016 0,16
14 | ARII 420 74517 31290790 0,001 0,102
15 | ARNA 611 4893792 2988475444 0,034 0,254
16 | ASGR 1953 241900 472309750 0,004 0,122
17 | ASII 6760 31600875 213635082031 0,009 0,168
18 | ASRI 488 86743742 42330945933 0,022 0,212
19 | AUTO 2494 282750 705225625 0,015 0,171
20 | BEST 455 25300675 11507590346 0,026 0,219
21 | BIPP 86 228508 19708844 0,015 0,222
22 | BIRD 8129 262833 2136615972 0,013 0,199
23 | BISI 1291 3204458 4137756823 0,026 0,255
24 | BKDP 93 1633067 152283467 0,008 0,123
25 | BKSI 91 77963350 7081670958 0,029 0,24
26 | BMTR 1317 12056525 15874424583 0,029 0,26
27 | BPRT 214 476000 101864000 0,01 0,175
28 | BRMS 111 19787000 2194708083 0,026 0,281
29 | BSDE 1810 | 24135483 43685224833 0,011 0,182
30 | BTON 496 4717 2339860 0,007 0,162
31 | CASS 1204 142283 171273563 0,001 0,097
32 | CEKA 1041 12833 13362708 0,031 0,24
33 | CENT 169 47067 7946422 0,009 0,186
34 | CKRA 147 975375 142892438 0,046 0,317
35 | CLPI 648 73658 47693771 0,008 0,164
36 | CMNP 2153 45375 97707500 0,031 0,243




63

37 | CNKO 71 4205833 298614167 0,016 0,228
38 | CPIN 2890 7100017 20519048167 0,029 0,228
39 | CSAP 451 10682892 4817093901 0,015 0,185
40 | CTRA 8654551 13499108 | 116828718150581 0,114 0,508
41 | CTRP 427637 5142642 2199182997301 0,103 0,359
42 | CTTH 65 129558 8410495 0,004 0,187
43 | DART 658 48225 31711956 0,018 0,188
44 | DGIK 116 2314117 267859004 0,035 0,236
45 | DILD 564 | 28131475 15863807610 0,008 0,163
46 | DPNS 367 9017 3309117 0,011 0,155
47 | DVLA 1551 5300 8219417 0,008 0,188
48 | DYAN 87 3614867 313288444 0,025 0,242
49 | ECII 1113 521442 580321122 0,052 0,307
50 | EKAD 437 130300 56995392 0,004 0,133
51 | ELSA 432 31317092 13528983600 0,016 0,244
52 | ENRG 67 | 103080942 6915013170 0,005 0,184
53 | ESSA 2114 32550 68816125 0,018 0,221
54 | FAST 1429 21258 30381701 0,008 0,175
55 | FPNI 89 6967 618292 0,01 0,202
56 | GDST 69 1478092 102234674 0,013 0,227
57 | GEMA 327 67692 22129534 0,005 0,156
58 | GIAA 427 13249600 5655370933 0,015 0,182
59 | GJTL 882 4220592 3721154986 0,014 0,253
60 | GPRA 249 234742 58450675 0,003 0,214
61 | GREN 154 4007000 616076250 0,015 0,143
62 | GZCO 135 96925 13117183 0,02 0,205
63 | HERO 1679 65808 110475740 0,005 0,192
64 | HEXA 2463 120475 296719885 0,018 0,19
65 | HOME 221 8701492 1922304534 0,028 0,199
66 | HOTL 135 1995825 270267969 0,001 0,161
67 | HRUM 1094 932125 1019900104 0,006 0,164
68 | IATA 62 7259808 446478213 0,003 0,145
69 | ICBP 13333 2475308 33004111111 0,005 0,139
70 | IGAR 271 83458 22582434 0,014 0,171
71 | IKAI 105 24167 2533472 0,005 0,192
72 | IMPC 8213 196508 1613824688 0,007 0,096
73 | INAF 214 3935792 840619503 0,024 0,268
74 | INCI 284 58908 16739785 0,011 0,164
75 | INCO 2503 9174592 22967061139 0,036 0,27
76 | INDF 6292 9656500 60755479167 0,007 0,145
77 | INDS 826 344183 284180706 0,018 0,227
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78 | INDX 356 225258 80173195 0,042 0,296
79 | INPP 328 4950 1625250 0,034 0,284
80 | INTA 268 751283 201594361 0,004 0,14
81 | INTP 20698 2694417 55768811632 0,009 0,163
82 | IPOL 85 2166058 183934453 0,005 0,159
83 | ISAT 4301 532125 2288580938 0,013 0,139
84 | ISSP 184 14287333 2630059944 0,059 0,276
85 | ITMG 11617 1718983 19968856389 0,015 0,221
86 | JIHD 753 15950 12009021 0,005 0,198
87 | JKON 915 245625 224746875 0,004 0,135
88 | JPRS 186 571467 106388044 0,011 0,203
89 | JRPT 965 951567 918658319 0,005 0,146
90 | JISMR 5826 6444108 37544986177 0,008 0,132
91 | JTPE 276 620367 171427989 0,003 0,096
92 | KAEF 1039 2832592 2942354594 0,025 0,241
93 | KBLI 120 534658 64203555 0,011 0,164
94 | KBLM 136 18750 2557813 0,008 0,239
95 | KDSI 294 30900 9076875 0,019 0,193
96 | KIAS 110 59042 6479823 0,011 0,236
97 | KICI 263 1400 368550 0,002 0,143
98 | KIJA 258 47074833 12121769583 0,024 0,201
99 | KKGI 799 67467 53889000 0,007 0,206
100 | KLBF 1644 | 43595117 71659473021 0,004 0,128
101 | KOBX 152 17350 2629971 0,009 0,237
102 | KPIG 1382 501392 692965066 0,002 0,097
103 | LAMI 275 25775 7088125 0,01 0,175
104 | LCGP 555 37238192 20679609106 0,006 0,114
105 | LINK 4961 3968675 19689588844 0,014 0,191
106 | LMPI 144 1484500 213644292 0,03 0,251
107 | LPCK 9302 764592 7112295399 0,011 0,168
108 | LPKR 1183 68941367 81551891653 0,011 0,188
109 | LPPF 17127 3981217 68186629618 0,007 0,162
110 | LRNA 151 338117 50886558 0,071 0,333
111 | LSIP 1499 21411875 32091047656 0,025 0,225
112 | LTLS 659 806292 531010253 0,038 0,249
113 | MAPI 4708 1616267 7609248778 0,019 0,222
114 | MASA 294 410467 120540378 0,03 0,179
115 | MBSS 619 783550 485082746 0,03 0,293
116 | MBTO 157 91517 14406249 0,005 0,144
117 | MDLN 494 17320408 8563498553 0,017 0,174
118 | MERK 128990 25175 3247312760 0,078 0,237
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119 | MRAT 242 122992 29815230 0,004 0,166
120 | MYOH 494 298133 147302711 0,002 0,123
121 | MYOR 26598 45283 1204442326 0,009 0,131
122 | NIKL 84 471192 39462302 0,007 0,176
123 | NIRO 175 76937083 13457578160 0,022 0,247
124 | NRCA 931 4144517 3857854264 0,011 0,202
125 | PBRX 532 18168258 9656429304 0,014 0,184
126 | PGAS 3789 32659100 1,23750773083 0,016 0,187
127 | PKPK 60 149833 8965028 0,009 0,182
128 | PNBS 241 532342 128205618 0,007 0,131
129 | PRAS 159 366150 58156825 0,002 0,161
130 | PTBA 7940 3712517 29475835451 0,023 0,225
131 | PTPP 3765 9937000 37408664583 0,008 0,144
132 | PTRO 525 459458 241100760 0,012 0,171
133 | PWON 449 | 104249442 46764562041 0,014 0,187
134 | PYFA 122 845233 103118467 0,001 0,153
135 | RAJA 1128 1807442 2038643580 0,012 0,21
136 | RICY 165 21917 3614424 0,001 0,106
137 | RIGS 192 110775 21222644 0,005 0,218
138 | ROTI 1219 3108117 3788017188 0,004 0,139
139 | SCCO 3782 2675 10115958 0,001 0,083
140 | SDMU 370 2644933 979066156 0,066 0,289
141 | SGRO 1621 1248850 2024177708 0,018 0,172
142 | SIDO 546 6429208 3508204681 0,005 0,147
143 | SIMP 552 4584750 2529253750 0,005 0,157
144 | SMAR 5293 1992 10540896 0,007 0,175
145 | SMBR 315 7489475 2362305240 0,004 0,131
146 | SMCB 1403 1848183 2593617278 0,01 0,173
147 | SMDR 7625 31958 243682292 0,017 0,233
148 | SMGR 11773 6217008 73192321024 0,008 0,176
149 | SMMT 1344 301492 405104303 0,064 0,343
150 | SMRA 1638 36454433 59694134583 0,022 0,228
151 | SMRU 291 32047900 9339292192 0,016 0,201
152 | SMSM 4705 244092 1148349587 0,002 0,111
153 | SOCI 528 13003108 6861306831 0,012 0,169
154 | SSIA 910 12112517 11027437049 0,018 0,234
155 | SSMS 1862 53819983 1,00217293965 0,026 0,187
156 | STAR 57 4052942 230004440 0,017 0,152
157 | TINS 755 7226942 5453329733 0,008 0,193
158 | TIRT 63 139967 8829564 0,009 0,215
159 | TLKM 2851 77546858 2,21105479823 0,003 0,091
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160 | TMAS 1763 414417 730582049 0,011 0,192
161 | TOBA 814 18025 14675354 0,002 0,142
162 | TOTL 829 3587808 2974891076 0,012 0,172
163 | TRST 290 58892 17058953 0,022 0,194
164 | TSPC 1995 703150 1403077229 0,006 0,111
165 | ULTJ 3945 44833 176848819 0,002 0,092
166 | UNVR 38779 1725767 66923793194 0,003 0,114
167 | WIKA 2995 13983792 41875629462 0,009 0,162
168 | WTON 1063 19717100 20949418750 0,022 0,204
169 | ZBRA 139 6195617 858092908 0,028 0,257




Lampiran 3 : Hasil Uji Statistik Deskriptif

Descriptive Statistics
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N Minimum Maximum Mean Std. Deviation
HS 169 53 8654551 5672528 666197,805
VP 169 1400 104249442 9180874,69 19088464,974
MV 169 368550 116828718150581 716808459322,40 | 8986475922894,691
VR 169 ,001 ,114 ,01594 ,016890
Price 169 ,083 ,508 ,19099 ,057909
Valid N
o 169
(listwise)

Sumber : Data Sekunder Diolah tahun 2015




Lampiran 4 : Hasil Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized Residual

N

Normal Parameters™®

Most Extreme Differences

Kolmogorov-Smirnov Z
Asymp. Sig. (2-tailed)

Mean

Std. Deviation
Absolute
Positive

Negative

169

0E-7
,03091390
,048

,048

-,034

,623

,832

a. Test distribution is Normal.

b. Calculated from data.

Sumber : Data Sekunder Diolah Tahun 2015
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Lampiran 5 : Hasil Uji Multikolinearitas

Coefficients”
Model Collinearity Statistics
Tolerance VIF
HS ,860 1,422
| VP ,983 1,017
MV ,875 1,442
VR ,580 1,724

a. Dependent Variable: Price
Sumber : Data Sekunder Diolah Tahun 2015
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Lampiran 6 : Hasil Uji Heteroskedastisitas

Coefficients®
Model T Sig.
(Constant) 13,215 ,000
HS -,213 ,832
1 VP ,123 ,902
MV ,167 ,868
VR ,148 ,883

a. Dependent Variable: Abs Res
Sumber : Data Sekunder Diolah Tahun 2015
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Lampiran 7 : Hasil Uji Autokorelasi

Model Summary”

Model R R Square [ Adjusted R Std. Error of Durbin-
Square the Estimate Watson

1 ,874% , 764 ,758 ,028285 1,878
a. Predictors: (Constant), VR, VP, MV, HS

b. Dependent Variable: Price
Sumber : Data Sekunder Diolah Tahun 2015




Lampiran 8 : Hasil Uji Koefisien Determinasi

Model Summary”
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Model R R Square [ Adjusted R Std. Error of Durbin-
Square the Estimate Watson
1 ,874° 7164 758 ,028285 1,878

a. Predictors: (Constant), VR, VP, MV, HS
c. Dependent Variable: Price

Sumber : Data Sekunder Diolah Tahun 2015




Lampiran 9 : Hasil Uji Pengaruh Simultan (Uji F)
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ANOVA®
Model Sum of df Mean Square F Sig.
Squares
Regression ,403 4 ,L101( 102,870 ,OOOb
1 Residual ,161 164 ,001
Total ,563 168

a. Dependent Variable: Price
b. Predictors: (Constant), VR, VP, MV, HS
Sumber : Data Sekunder diolah tahun 2015



Lampiran 10 : Hasil Uji Regresi Berganda
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Coefficients”
Model Unstandardized Standardized t Sig.
Coefficients Coefficients
B Std. Error Beta
(Constant) ,143 ,004 38,346 ,000
HS -5,638E-007 ,000 -6,486 -4,562 ,000
1 VP -3,557E-011 ,000 -,012 -,279 ,781
MV 4,182E-014 ,000 6,490 4,606 ,000
VR 3,156 ,188 ,920 16,813 ,000

a. Dependent Variable: Price

Sumber : Data Sekunder Diolah Tahun 2015




