
 
 

 
 

Lampiran 1 : Daftar Sampel Perusahaan Logam dan Sejenisnya Tahun 2012-2016 

NO KODE NAMA PERUSAHAAN 

1 ALKA PT. Alaska Industrindo Tbk 

2 ALMI PT. Alumindo Light Metal Industry Tbk 

3 BAJA PT. Saranacentral Bajatama Tbk 

4 BTON PT. Beton Jaya Manunggal Tbk 

5 CTBN PT. Citra Turbindo Tbk 

6 GDST PT. Gunawan Dianjaya Steel Tbk 

7 INAI PT. Indal Aluminium Industry Tbk 

8 JKSW PT. Jakarta Kyoei Steel Work LTD Tbk 

9 JPRS PT. Jaya Pari Steel Tbk 

10 KRAS PT. Krakatau Steel Tbk 

11 LION PT. Lion Metal Works Tbk 

12 LMSH PT. Lionmesh Prima Tbk 

13 NIKL PT. Pelat Timah Nusantara Tbk 

14 TBMS PT. Tembaga Mulia Semanan Tbk 



 
 

 
 

Lampiran 2  : Data Harga Saham, Net Profit Margin, Total Assets Turn Over, 

Debt to Assets Ratio, dan Earning PerShare 

No Kode Tahun 
Harga 

Saham 

Net Profit 

Margin 

Total Assets 

Turn Over 

Debt to Assets 

Ratio 

Earning 

PerShare 

1 ALKA 2012 120 0,00612 5,66 0,62926 0,05046 

2 ALMI 2012 365 0,00433 2,59 0,68756 0,45289 

3 BAJA 2012 730 0,01763 1,31 0,68671 10,48881 

4 BTON 2012 200 0,15975 1,07 0,22000 1,37565 

5 CTBN 2012 370 0,17084 0,75 0,46875 0,04289 

6 GDST 2012 109 0,02827 1,42 0,31878 0,05681 

7 INAI 2012 150 0,03974 0,95 0,78894 1,46183 

8 JKSW 2012 200 -0,19087 0,31 2,43235 -1,09682 

9 JPRS 2012 370 0,02084 1,16 0,12819 0,12813 

10 KRAS 2012 520,02 -0,00855 0,89 0,56440 0,00000 

11 LION 2012 1500 0,25567 0,77 0,14226 16,41297 

12 LMSH 2012 1500 0,18506 1,74 0,24133 43,00261 

13 NIKL 2012 215 -0,04570 1,28 0,61436 0,00000 

14 TBMS 2012 370 0,00383 3,51 0,90039 0,14456 

 

Lampiran 2  : Data Harga Saham, Net Profit Margin, Total Assets Turn Over, 

Debt to Assets Ratio, dan Earning PerShare 

No Kode Tahun 
Harga 

Saham 

Net Profit 

Margin 

Total Assets 

Turn Over 

Debt to 

Assets Ratio 

Earning 

PerShare 

1 ALKA 2013 120 -0,00029 4,55 0,75339 -0,00311 

2 ALMI 2013 365 0,00910 1,04 0,76115 0,84801 

3 BAJA 2013 1565 0,02453 1,25 0,78824 0,14335 

4 BTON 2013 161,25 0,22795 0,64 0,21188 1,43794 

5 CTBN 2013 350 0,15671 0,89 0,44956 0,04781 

6 GDST 2013 93 0,06516 1,18 0,25773 0,11206 

7 INAI 2013 175 0,00783 0,84 0,83507 0,31689 

8 JKSW 2013 161,25 -0,08689 0,35 2,55422 -0,53125 

9 JPRS 2013 259 0,07706 0,52 0,03723 0,20061 

10 KRAS 2013 470,85 -0,00652 0,88 0,55787 0,00000 

11 LION 2013 1250 0,19409 0,67 0,16604 12,45028 

12 LMSH 2013 800 0,05614 1,81 0,16912 14,98219 

13 NIKL 2013 173 0,00161 1,29 0,65491 0,00000 

14 TBMS 2013 350 -0,00701 3,75 0,91004 -0,24205 



 
 

 
 

Lampiran 2  : Data Harga Saham, Net Profit Margin, Total Assets Turn Over, 

Debt to Assets Ratio, dan Earning PerShare 

No Kode Tahun 
Harga 

Saham 

Net Profit 

Margin 

Total Assets 

Turn Over 

Debt to Assets 

Ratio 

Earning 

PerShare 

1 ALKA 2014 180 0,00216 5,02 0,74177 0,02619 

2 ALMI 2014 233 0,00058 1,04 0,80045 0,03164 

3 BAJA 2014 183 -0,00375 1,26 0,80677 -0,02559 

4 BTON 2014 117,5 0,07948 0,55 0,15800 0,42391 

5 CTBN 2014 377,5 0,12283 0,80 0,43709 0,03184 

6 GDST 2014 64 -0,01147 0,9 0,35742 -0,01700 

7 INAI 2014 202,5 0,02363 1,04 0,83746 0,69630 

8 JKSW 2014 117,5 -0,11138 0,29 2,37790 -0,64213 

9 JPRS 2014 200 -0,02210 0,85 0,04134 -0,09241 

10 KRAS 2014 330,92 -0,08395 0,72 0,65677 -0,00001 

11 LION 2014 1000 0,12976 0,63 0,26016 9,42049 

12 LMSH 2014 855 0,02972 1,78 0,11320 7,71158 

13 NIKL 2014 92 -0,04385 1,34 0,70609 0,00000 

14 TBMS 2014 377,5 0,00706 3,47 0,88875 0,23400 

 

Lampiran 2  : Data Harga Saham, Net Profit Margin, Total Assets Turn Over, 

Debt to Assets Ratio, dan Earning PerShare 

No Kode Tahun 
Harga 

Saham 

Net Profit 

Margin 

Total Assets 

Turn Over 

Debt to 

Assets Ratio 

Earning 

PerShare 

1 ALKA 2015 159 -637,27969 5,18 0,57109 0,07378 

2 ALMI 2015 193 0,00002 1,52 0,74184 0,08945 

3 BAJA 2015 150 -0,00747 1,32 0,82963 -0,05194 

4 BTON 2015 130 0,09344 0,37 0,18574 0,35132 

5 CTBN 2015 450 0,0714 0,51 0,43291 0,01014 

6 GDST 2015 63 -0,06042 0,77 0,32056 -0,06733 

7 INAI 2015 322,5 0,02067 1,04 0,81972 0,90327 

8 JKSW 2015 130 -0,16106 0,54 2,66063 -1,53978 

9 JPRS 2015 146 -6,51789 0,38 0,0848 1,91102 

10 KRAS 2015 595,66 -0,24702 0,36 0,51703 -0,00002 

11 LION 2015 950 0,11822 0,61 0,28894 0,8847 

12 LMSH 2015 515 0,01114 1,31 0,15952 0,20255 

13 NIKL 2015 236 -0,04376 1,21 0,67051 -0,00238 

14 TBMS 2015 450 0,00421 3,95 0,83395 0,11838 

 



 
 

 
 

Lampiran 2  : Data Harga Saham, Net Profit Margin, Total Assets Turn Over, 

Debt to Assets Ratio, dan Earning PerShare 

No Kode Tahun 
Harga 

Saham 

Net Profit 

Margin 

Total Assets 

Turn Over 

Debt to 

Assets Ratio 

Earning 

PerShare 

1 ALKA 2016 136 2231,07203 8,43 0,55274 0,02268 

2 ALMI 2016 195 -0,01035 1,14 0,8125 -0,41351 

3 BAJA 2016 250 0,03514 1 0,80002 0,19107 

4 BTON 2016 133 -0,0952 0,35 0,19041 -0,08298 

5 CTBN 2016 4850 -0,00948 0,61 0,26173 -0,00117 

6 GDST 2016 100 0,04187 0,6 0,33833 0,03866 

7 INAI 2016 380 0,02768 0,96 0,80731 1,12225 

8 JKSW 2016 4850 -11,29894 0,94 2,61707 -0,18301 

9 JPRS 2016 144 -6,26352 0,33 0,1227 1,60922 

10 KRAS 2016 580 -0,1344 0,34 0,53269 -0,00001 

11 LION 2016 930 0,11169 0,55 0,3138 0,81408 

12 LMSH 2016 630 0,03961 0,97 0,27951 0,65134 

13 NIKL 2016 3900 0,01913 1,1 0,66568 0,001 

14 TBMS 2016 1220 0,0155 3,59 0,77709 0,01967 

 

Lampiran 3  : Hasil Uji Statistik Deskriptif 

Descriptive Statistics 

 
N Minimum Maximum Mean Std. Deviation 

NetProfitMargin 70 -6,52 22,31 ,1510 2,89889 

TotalAssetsTurnOver 70 ,29 8,43 1,4677 1,49913 

DebttoAssetsRatio 70 ,02 ,91 ,4684 ,28904 

EarningPerShare 70 -1,54 43,00 1,6624 5,99007 

Harga_Saham 70 63,00 4850,00 573,2993 922,51425 

Valid N (listwise) 70     

 

 

 



 
 

 
 

Lampiran 4  : Hasil Uji Normalitas dan Asumsi Klasik 

Uji Normalitas 

 Sebelum di Transformasi Logaritma Natural 

 

Uji Normalitas 

 Setelah di Transformasi Logaritma Natural 

 



 
 

 
 

Hasil Uji Asumsi Klasik 

Uji Multikolinearitas 

 

 

 

 

 

 

 

 

 

 

 

 

Uji Autokorelasi 

 

 

 

 

 

 

 

 

dU 

≤ 

dW 

≤ 

4-dU 

1.7351 1,864 2,2649 

 

 

 

 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 
t Sig. 

Correlations 
Collinearity 

Statistics 

B 
Std. 

Error 
Beta 

Zero-

order 
Partial Part Tolerance VIF 

1 (Constant) 5,653 ,229  24,669 ,000      

NetProfitMargin ,008 ,044 ,022 ,170 ,865 -,042 ,021 ,020 ,766 1,306 

TotalAssetsTurnOver -,093 ,094 -,144 -,999 ,322 -,106 -,123 -,115 ,637 1,569 

DebttoAssetsRatio ,306 ,442 ,091 ,692 ,491 -,050 ,086 ,080 ,766 1,305 

EarningPerShare ,060 ,019 ,367 3,097 ,003 ,350 ,359 ,357 ,942 1,062 

a. Dependent Variable: LN_HrgShm 

 

 

Model Summary
b
 

Model R 
R 

Square 

Adjusted R 

Square 

Std. Error of 

the 

Estimate 

Change Statistics 
Durbin-

Watson 
R Square 

Change 

F 

Change 
df1 df2 

Sig. F 

Change 

1 ,372
a
 ,138 ,085 ,92998 ,138 2,609 4 65 ,043 1,864 

a. Predictors: (Constant), EarningPerShare, NetProfitMargin, DebttoAssetsRatio, TotalAssetsTurnOver 

b. Dependent Variable: LN_HrgShm 

 



 
 

 
 

 

Uji Heteroskedastisitas 

 

 

 

 

Lampiran 5  : Hasil Uji Regresi Linier Berganda 

 

 

 

 

 

 

 

 

 

 

 

 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 
t Sig. 

Correlations Collinearity Statistics 

B Std. Error Beta 
Zero-

order 
Partial Part Tolerance VIF 

1 (Constant) 5,653 ,229  24,669 ,000      

NetProfitMargin ,008 ,044 ,022 ,170 ,865 -,042 ,021 ,020 ,766 1,306 

TotalAssetsTurnOver -,093 ,094 -,144 -,999 ,322 -,106 -,123 -,115 ,637 1,569 

DebttoAssetsRatio ,306 ,442 ,091 ,692 ,491 -,050 ,086 ,080 ,766 1,305 

EarningPerShare ,060 ,019 ,367 3,097 ,003 ,350 ,359 ,357 ,942 1,062 

a. Dependent Variable: LN_HrgShm 
 



 
 

 
 

 

Lampiran 6  : Hasil Uji Hipotesis 

Uji Simultan (Uji-F) 

ANOVA
a
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 9,027 4 2,257 2,609 ,043
b
 

Residual 56,216 65 ,865   

Total 65,243 69    

a. Dependent Variable: LN_HrgShm 

b. Predictors: (Constant), EarningPerShare, NetProfitMargin, DebttoAssetsRatio, 

TotalAssetsTurnOver 

 

Uji Parsial (Uji-t) 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 
t Sig. 

Correlations Collinearity Statistics 

B Std. Error Beta 
Zero-

order 
Partial Part Tolerance VIF 

1 (Constant) 5,653 ,229  24,669 ,000      

NetProfitMargin ,008 ,044 ,022 ,170 ,865 -,042 ,021 ,020 ,766 1,306 

TotalAssetsTurnOver -,093 ,094 -,144 -,999 ,322 -,106 -,123 -,115 ,637 1,569 

DebttoAssetsRatio ,306 ,442 ,091 ,692 ,491 -,050 ,086 ,080 ,766 1,305 

EarningPerShare ,060 ,019 ,367 3,097 ,003 ,350 ,359 ,357 ,942 1,062 

a. Dependent Variable: LN_HrgShm 

 

 



 
 

 
 

Lampiran 7  : Hasil Uji Koefisien Determinasi R
2
 

Model Summary
b
 

Model R R Square 
Adjusted R 

Square 

Std. Error of 

the Estimate 
Durbin-Watson 

1 ,372
a
 ,138 ,085 ,92998 1,864 

a. Predictors: (Constant), EarningPerShare, NetProfitMargin, DebttoAssetsRatio, 

TotalAssetsTurnOver 

b. Dependent Variable: LN_HrgShm 

 

 


