LAMPIRAN

Lampiran 1

Daftar Perusahaan yang Termasuk Sampel

No | Kode Nama Perusahaan
1 | ADES Akasha Wira International
2 | ALTO Tri Banyan Tirta
3 | BTEK Bumi Teknokultura Unggul
4 | BUDI Budi Starch & Sweetener
5 | CEKA Wilmar Cahaya Indonesia
6 | DLTA Delta Djakarta
7 | ICBP Indofood CBP Sukses Makmur
8 | IIKP Inti Agri Resources
9 | INDF Indofood Sukses Makmur
10 | MGNA Magna Investama Mandiri
11 | MLBI Multi Bintang Indonesia
12 | MYOR Mayora Indah
13 | PSDN Prashida Aneka Niaga
14 | ROTI Nippon Indosari Corporindo
15 | SKBM Sekar Bumi
16 | SKLT Sekar Laut
17 | STTP Siantar Top
18 | TBLA Tunas Baru Lampung
19 | ULTJ Ultrajaya Milk Industry and Trading Company
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Lampiran 2

Data Penelitian
( Ukuran Perusahaan, NPM, DER terhadap Harga Saham)

Kode Tahun Size NPM DER S AIEIAAI;/IG{;P)
ADES 27,366 0,063 1,00 1.070
ALTO 27,784 -0,089 1,43 322
BTEK 29,216 0,003 2,44 1.000
BUDI 28,707 0,016 1,52 97
CEKA 27,986 0,061 0,61 1.680
DLTA 27,812 0,328 1,83 4.840
ICBP 30,995 0,106 0,56 8.700
[IKP 26,623 -0,327 0,30 276
INDF 32,046 0,079 0,87 8.750
MGNA 2016 26,309 -1,012 0,28 81
MLBI 28,453 0,301 1,77 11.900
MYOR 30,19 0,076 1,06 2.130
PSDN 27,206 -0,039 1,33 139
ROTI 28,702 0,111 1,02 1.450
SKBM 27,633 0,015 1,72 490
SKLT 27,066 0,025 0,92 1.100
STTP 28,48 0,066 1,00 3.700
TBLA 30,188 0,095 2,53 1.585
ULTJ 29,075 0,151 0,22 5.100
ADES 27,457 0,047 0,99 935
ALTO 27,735 -0,24 1,65 394
BTEK 29,3 -0,048 1,67 158
BUDI 28,709 0,018 1,46 120
CEKA 27,962 0,025 0,54 1.250
DLTA 27,924 0,36 1,71 5.600
ICBP 2017 31,085 0,1 0,56 8.700
[IKP 26,472 -0,608 0,09 240
INDF 32,113 0,073 0,88 7.075
MGNA 26,144 -0,181 0,32 61
MLBI 28,551 0,39 1,36 16.800
MYOR 30,333 0,078 1,03 2.990
PSDN 27,261 0,023 1,31 346
ROTI 29,148 0,054 0,62 1.090
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SKBM 28,115 0,014 0,59 490
SKLT 27,179 0,025 1,07 1.150
STTP 28,482 0,076 0,69 4.600
TBLA 30,295 0,109 2,37 1.130
ULTJ 29,275 0,147 0,23 1.240
ADES 27,505 0,066 0,83 1.030
ALTO 27,735 -0,114 1,87 396
BTEK 29,273 0,085 1,28 114
BUDI 28,853 0,019 1,77 101
CEKA 27,787 0,026 0,20 1.300
DLTA 28,052 0,379 1,86 7.175
ICBP 31,168 0,121 0,51 9.800
IIKP 26,421 -0,847 0,09 64
INDF 32,201 0,068 0,93 6.600
MGNA 2018 26,044 -0,143 1,14 50
MLBI 28,692 0,336 1,47 20.550
MYOR 30,498 0,073 1,06 2.560
PSDN 27,271 -0,035 1,52 208
ROTI 29,111 0,046 0,51 1.315
SKBM 28,203 0,008 0,70 460
SKLT 27,34 0,031 1,20 1.500
STTP 28,598 0,09 0,60 3.710
TBLA 30,425 0,089 2,42 835
ULTJ 29,346 0,128 0,16 1.400
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Lampiran 3

Hasil Uji Statistik Deskriptif

Descriptive Statistics

N  Minimum Maximum Mean Std. Deviation
Size 57 26.04 32.20  28.5946 1.52163
NPM 57 -1.012 390 .01609 242679
DER 57 .09 2.53 1.0819 .63344
Harga Saham 57 50 20550  2946.44 4224.249
Valid N (listwise) 57
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Lampiran 4

Hasil Uji Normalitas

Normalitas P-P Plot
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Hasil Uji Normalitas Kolmogorov Smirnov

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 39
Normal Parameters®° Mean .0000000
Std. Deviation 1483.79071659
Most Extreme Differences Absolute .096
Positive .096
Negative -.089
Test Statistic .096
Asymp. Sig. (2-tailed) .200¢4

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

d. This is a lower bound of the true significance.
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Lampiran 5

Hasil Uji Multikolinearitas

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -18250.436 6612.427 -2.760 .009
Size 716.908  235.214 401 3.048 .004 .852 1.173
NPM 9752.149 3702.498 350 2.634 .012 .837 1.195
DER -948.231 398.078 -.297 -2.382 .023 949 1.053

a. Dependent Variable: Harga Saham
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Regression Studentized Residual

Lampiran 6
Hasil Uji Heteroskedastisitas

Scatterplot
Dependent Variable: Y

Regression Standardized Predicted Value
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Lampiran 7

Hasil Uji Autokorelasi
Runs Test
Unstandardized
Residual

Test Value? -276.06334
Cases < Test Value 19
Cases >= Test Value 20
Total Cases 39
Number of Runs 16
Z -1.295
Asymp. Sig. (2-tailed) 195

a. Median
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Lampiran 8

Hasil Uji Analisis Regresi Linier Berganda

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Toleranc

Model B Std. Error Beta T Sig. e VIF

1 (Constant) -18250.436 6612.427 -2.760 .009
Size 716.908 235.214 .401 3.048 .004 .852 1.173
NPM 9752.149 3702.498 .350 2.634 .012 .837 1.195
DER -948.231 398.078 -297  -2.382 .023 .949 1.053

a. Dependent Variable: Harga Saham
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Lampiran 9

Hasil Uji F
ANOVA?
Sum of
Model Squares df Mean Square F Sig.
1 Regression 78229260.515 3 26076420.172 10.909 .000°
Residual 83662125.844 35 2390346.453
Total 161891386.359 38

a. Dependent Variable: Harga Saham

b. Predictors: (Constant), DER, Size, NPM

65



Lampiran 10

Hasil Uji T

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -18250.436 6612.427 -2.760 .009
Size 716.908 235.214 401 3.048 .004 852  1.173
NPM 9752.149  3702.498 350 2634 .012 837 1.195
DER -948.231 398.078 -.297 -2.382 .023 949  1.053

a. Dependent Variable: harga saham
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Lampiran 11

Hasil Uji Koefisien Determinasi

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

1 .6952 483 439 1546.075

a. Predictors: (Constant), DER, Size, NPM
b. Dependent Variable: Harga Saham
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