Universitas Esa Unggul

LAMPIRAN

Lampiran 1
Sampel Penelitian pada Perusahaan Industri Otomotif dan Komponen
Periode 2015 — 2018.

No. Perusahaan Kode
Perusahaan
1. PT. Astra Internasional, Tbk ASII
2. PT. Astra Otoparts, Thk AUTO
3. PT. Garuda Metalindo, Tbk BOLT
4. PT. Indo Kordsa, Thk BRAM
5. PT. Goodyear Indonesia, Tbk GDYR
6. PT. Gajah Tunggal, Tbk GJTL
7. PT. Indomobil Sukses Internasional, Thk IMAS
8. PT. Indosping, Tbk INDS
9. PT. Multi Prima Sejahtera, Tbk LPIN
10. PT. Multistrada Arah Sarana, Tbk MASA
11. PT. Prima Alloy Steel Universal, Thk PRAS
12. PT. Selamat Sempurna, Thk SMSM
Lampiran 2
Data Diolah Perusahaan Industri Otomotif dan Komponen Periode 2015 —
2018 :
No. Kode Tahun ROA CR DER Harga
Perusahaan (X1) (X2) (X3) | Saham (Y)
1 ASII 2015 0.064 1.379 0.940 6,725
2 AUTO 2015 0.023 1.323 0.414 1,990
3 BOLT 2015 0.104 4.391 0.208 925
4 BRAM 2015 0.043 1.806 0.595 4,000
5 GDYR 2015 -0.001 0.937 1.151 2,225
6 GJTL 2015 -0.018 1.778 2.246 795
7 IMAS 2015 -0.001 0.935 2.172 1,850
8 INDS 2015 0.001 2.231 0.331 555
9 LPIN 2015 -0.056 0.790 1.782 217
10 MASA 2015 -0.045 1.285 0.732 212
11 PRAS 2015 0.004 1.005 1.126 142
12 SMSM 2015 0.208 2.394 0.541 1,180
13 ASII 2016 0.070 1.239 0.872 8,950
14 AUTO 2016 0.033 1.505 0.387 2,670
15 BOLT 2016 0.116 7.681 0.152 970
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16 BRAM 2016 0.075 2.906 0.497 10,775
17 GDYR 2016 0.015 0.860 1.005 1,700
18 GJTL 2016 0.034 1.731 2.197 1,035
19 IMAS 2016 -0.012 0.924 2.820 1,150
20 INDS 2016 0.020 3.033 0.198 850
21 LPIN 2016 -0.134 0.714 8.261 313
22 MASA 2016 -0.011 1.053 0.799 232
23 PRAS 2016 -0.002 1.007 1.304 199
24 SMSM 2016 0.223 2.860 0.427 1,220
25 ASII 2017 0.078 1.229 0.891 6,900
26 AUTO 2017 0.037 1.719 0.372 1,585
27 BOLT 2017 0.078 3.127 0.650 890
28 BRAM 2017 0.081 2.389 0.403 5,700
29 GDYR 2017 -0.007 0.861 1.300 1,810
30 GJTL 2017 0.002 1.630 2.197 815
31 IMAS 2017 -0.002 0.838 2.381 2,920
32 INDS 2017 0.047 5.125 0.135 2,160
33 LPIN 2017 0.716 5.207 1.158 226
34 MASA 2017 -0.273 0.950 0.951 312
35 PRAS 2017 -0.002 0.957 1.280 192
36 SMSM 2017 0.227 3.739 0.336 1,430
37 ASII 2018 0.079 1.147 0.977 7,450
38 AUTO 2018 0.043 1.479 0.411 1,455
39 BOLT 2018 0.058 1.798 0.778 825
40 BRAM 2018 0.065 2.149 0.345 6,600
41 GDYR 2018 0.004 0.689 1.317 1,900
42 GJTL 2018 -0.004 1.490 2.355 665
43 IMAS 2018 0.002 0.768 2.967 2,700
44 INDS 2018 0.045 5.211 0.131 2,340
45 LPIN 2018 0.109 7.925 0.102 276
46 MASA 2018 -0.028 1.060 1.024 665
47 PRAS 2018 0.005 0.823 1.377 163
48 SMSM 2018 0.226 3.943 0.321 1,670

69




Universitas Esa Unggul

Lampiran 3
Hasil Uji Statistik Deskriptif
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
Harga_Saham 48 142 10775 2136.02 2503.583
Profitabilitas 48 -.273 716 .04869 .129585
Likuiditas 48 .689 7.925 2.12536 1.721491
Solvabilitas 48 .102 8.261 1.15236 1.293825
Valid N (listwise) 48
Lampiran 4

Hasil Uji Kolmogrov — Smirnov (Data Sebelum Normal)

One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual
N 48
Normal Parameters®? Mean .0000000
Std. Deviation 2415.43106173
Most Extreme Differences Absolute .218
Positive .218
Negative -.152
Test Statistic .218
Asymp. Sig. (2-tailed) .000¢
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Lampiran 5

Hasil Uji Normalitas Data Probability Plot (Data Belum Normal)

Normal P-P Plot of Regression Standardized Residual

Dependent Variable; Harga_Saham
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Lampiran 6
Hasil Uji Kolmogrov — Smirnov Setelah di Transform (LN)
One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual
N 33
Normal Parameters®? Mean .0000000
Std. Deviation .97075924
Most Extreme Differences Absolute 113
Positive .100
Negative -.113
Test Statistic 113
Asymp. Sig. (2-tailed) .200¢4d
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Lampiran 7
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Hasil Uji Normalitas Data Probability Plot Setelah di Transform (LN)

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: LN_Y
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Lampiran 8
Hasil Uji Multikolinearitas
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta T Sig. | Tolerance VIF
1 | (Constant) 9.399 .692 13.580| .000
Profitabilitas .290 142 .396| 2.044| .050 .689 1.452
Likuiditas -.334 118 -.558| -2.830| .008 .665 1.503
Solvabilitas -.296 .330 -.175 -.898| .377 .682 1.466
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Lampiran 9

Hasil Uji Hetrokedastisitas (Scatter Plot)

Scatterplot

Dependent Variable: LN_Y
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Regression Studentized Residual

Lampiran 10
Hasil Uji Autokorelasi (DW Test)
Model Summary®
R R Square Adjusted R Square St Error of the Durbin-Watson
Estimate
.4992 .249 171 1.01974 1.808
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Lampiran 11
Hasil Uji Regresi Linear Berganda
Coefficients®
Unstandardized | Standardized Collinearity
Coefficients Coefficients Statistics
Std.
Model B Error Beta T Sig. | Tolerance | VIF
1 (Constant) 9.399 .692 13.580 | .000
Profitabilitas .290 142 .396| 2.044| .050 .689| 1.452
Likuiditas -.334 118 -.558| -2.830| .008 .665| 1.503
Solvabilitas -.296 .330 -175| -.898| .377 .682| 1.466
Lampiran 12
Hasil Uji F (Simultan)
ANOVA?
Sum of
Model Squares Df Mean Square F Sig.
1 Regression 10.007 3 3.336 3.208 .038P
Residual 30.156 29 1.040
Total 40.163 32
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Lampiran 13
Hasil Uji T (Parsial)
Coefficients?
Unstandardized | Standardized Collinearity
Coefficients Coefficients Statistics
Std.
Model B Error Beta T Sig. | Tolerance | VIF
1 (Constant) 9.399 .692 13.580| .000
Profitabilitas .290 142 .396| 2.044| .050 .689| 1.452
Likuiditas -.334 .118 -558| -2.830| .008 .665| 1.503
Solvabilitas -.296 .330 -175| -.898| .377 .682| 1.466
Lampiran 14
Hasil Uji Koefisien Determinasi
Model Summary®
Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .4992 .249 171 1.01974 1.808
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