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Lampiran I 

Data DAR, DPR,  Dan EPS 

NO KODE 
DAR DPR EPS 

2014 2015 2016 2014 2015 2016 2014 2015 2016 

1 INTP 0.149 0.287 0.133 0.626 1.14 0.4 1437.09 1183.48 1051.37 

2 SMBR 0.084 0.098 0.286 0.232 0.23 0.34 34 36 26 

3 SMGR 0.272 0.281 0.309 0.434 0.49 0.4 937 762 762 

4 AMFG 0.214 0.206 0.346 0.075 0.1 0.13 1069 786 600 

5 ARNA 0.278 0.375 0.386 0.449 1.24 0.4 35.35 9.51 12.32 

6 TOTO 0.454 0.389 0.41 0.501 0.4 0.7 299 282 16.33 

7 INAI 0.864 0.82 0.807 0.113 0.39 0.4 70.76 90.33 112.23 

8 LION 0.296 0.289 0.314 0.421 0.45 0.49 94 88 81 

9 DPNS 0.122 0.121 0.111 0.417 0.46 0.15 46.62 33.1 34.08 

10 EKAD 0.349 0.251 0.157 0.148 0.13 0.07 58 67 126 

11 CPIN 0.472 0.487 0.415 0.432 0.16 0.21 107 112 135 

12 ASII 0.491 0.484 0.466 0.066 0.12 0.07 474 357 374 

13 AUTO 0.295 0.293 0.284 0.421 1.08 0.27 180 66 87 

14 SMSM 0.362 0.351 0.299 0.53 0.39 0.56 271 296 79 

15 RICY 0.667 0.666 0.68 0.17 0.19 0.14 22.13 17.21 17.88 

16 TRIS 0.409 0.415 0.458 0.27 0.22 0.33 23.18 23.31 5.35 

17 SCCO 0.511 0.48 0.502 0.224 0.27 0.13 665 773 1656 

18 ICBP 0.417 0.383 0.36 0.43 0.44 0.41 454 257 309 

19 MLBI 0.752 0.635 0.639 1.535 0.58 0.94 377 236 466 

20 MYOR 0.604 0.542 0.515 0.502 0.11 0.19 451 55 61 

21 GGRM 0.431 0.402 0.372 0.283 0.24 0.75 2810 3345 3470 

22 DVLA 0.237 0.293 0.295 0.302 0.72 0.26 73 97 136 

23 KAEF 0.429 0.401 0.508 0.204 0.18 0.18 46.08 47.07 48.15 

24 KLBF 0.215 0.201 0.181 0.375 0.43 0.38 44.08 42.76 49.06 

25 TSPC 0.272 0.31 0.296 0.446 0.42 0.32 129 116 119 
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Lampiran II 

Data Harga Saham Dan Ukuran Perusahaan 

NO KODE 
CP SIZE 

2014 2015 2016 2014 2015 2016 

1 INTP 21355 20265 16530 2.88846E+13 2.76384E+13 3.01506E+13 

2 SMBR 347 401.6 3476 2.92848E+12 3.26867E+12 4.36888E+12 

3 SMGR 14835 9825 8840 3.43317E+13 3.81531E+13 4.42269E+13 

4 AMFG 7530 6720 6990 3.94613E+12 4.27028E+12 5.50489E+12 

5 ARNA 933 571 488.8 1.25994E+12 1.43078E+12 1.54322E+12 

6 TOTO 399.16 615.5 454.4 2.06239E+12 2.43954E+12 2.58144E+12 

7 INAI 186 176.8 351 8.93664E+11 1.33026E+12 1.33903E+12 

8 LION 1050 882 950 6.05166E+11 6.3933E+11 6.85813E+11 

9 DPNS 345 313.6 379.6 2.68891E+11 2.74483E+11 2.9613E+11 

10 EKAD 489.2 433.6 708 4.11726E+11 3.89692E+11 7.02509E+11 

11 CPIN 3495 3547 3300 2.08418E+13 2.49167E+13 2.4205E+13 

12 ASII 7890 7210 8480 2.36027E+14 2.45435E+14 2.61855E+14 

13 AUTO 3680 1898 2724 1.43876E+13 1.43391E+13 1.46123E+13 

14 SMSM 1119 1180 1197 1.75763E+12 2.22011E+12 2.25474E+12 

15 RICY 172.6 141.8 152.6 1.17201E+12 1.19819E+12 1.28868E+12 

16 TRIS 362.2 274.2 264 5.24822E+11 5.77786E+11 6.39701E+11 

17 SCCO 3938 4896 10740 1.65601E+12 1.77314E+12 2.44994E+12 

18 ICBP 7212.5 7530 8140 2.50295E+13 2.65606E+13 2.89019E+13 

19 MLBI 9650 9750 11930 2.23105E+12 2.10085E+12 2.27504E+12 

20 MYOR 1143.6 1279 2036 1.0298E+13 1.13427E+13 1.29224E+13 

21 GGRM 51595 65740 64915 5.82343E+13 6.35054E+13 6.29516E+13 

22 DVLA 1757 1348 1770 1.24124E+12 1.37628E+12 1.53137E+12 

23 KAEF 1323 1277 2928 3.01278E+12 3.43488E+12 4.61256E+12 

24 KLBF 1863 1323 1563 1.24393E+13 1.36964E+13 1.5226E+13 

25 TSPC 2261 1952 2036 5.60956E+12 6.28473E+12 6.58581E+12 
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Lampiran III 

Hasil Uji Statisik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

CP 75 141.80 65740.00 6077.6628 12242.25049 

DAR 75 .08 .86 .3818 .17394 

DPR 75 .07 1.53 .3845 .27402 

EPS 75 5.35 3470.00 389.5844 681.19522 

TA 75 268891000000.00 261855000000000.00 
2003150857333

3.3320 

49135068505255.9

0000 

Valid N 

(listwise) 
75 

    

 

 

 

Hasil Uji Pooling Data 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

T Sig. 

B 
Std. 
Error 

Beta 

1 

(Constant) -54672.5 37445.04   -1.46 0.149 

LNDAR -1252.68 3560.239 -0.052 -0.352 0.726 

LNDPR 256.286 2875.383 0.014 0.089 0.929 

LNEPS 4457.852 1844.068 0.535 2.417 0.019 

LNTA 1260.966 1470.164 0.174 0.858 0.394 

DT1 -4021.1 52575.35 -0.156 -0.076 0.939 

DT2 12344.45 53590.03 0.479 0.23 0.819 

LNCP_DT1 1514.436 5400.785 0.072 0.28 0.78 

LNDAR_DT1 437.306 3976.168 0.024 0.11 0.913 

LNDPR_DT1 799.726 2451.694 0.16 0.326 0.745 

LNEPS_DT1 116.428 2005.049 0.132 0.058 0.954 

LNDAR_DT2 1307.734 5408.352 0.062 0.242 0.81 

LNDPR_DT2 5333.36 4106.218 0.309 1.299 0.199 

LNEPS_DT2 172.119 2356.976 0.034 0.073 0.942 

LNTA_DT2 -105.588 2032.775 -0.12 -0.052 0.959 

a. Dependent Variable: CP 
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Lampiran IV 

Hasil Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 75 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 8855.17499940 

Most Extreme Differences 

Absolute .166 

Positive .166 

Negative -.137 

Kolmogorov-Smirnov Z 1.435 

Asymp. Sig. (2-tailed) .032 

a. Test distribution is Normal. 

b. Calculated from data. 
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Lampiran V 

Hasil Uji Multikolonieritas 

                                                                      Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) -54870.803 20392.952  -2.691 .009   

LNDAR -80.739 2107.437 -.003 -.038 .970 .994 1.006 

LNDPR 1989.824 1543.940 .112 1.289 .202 .995 1.005 

LNEPS 4618.227 873.610 .554 5.286 .000 .680 1.470 

LNTA 1389.678 762.389 .191 1.823 .073 .678 1.475 

a. Dependent Variable: CP 

 

Hasil Uji Autokorelasi 

                                                      Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .691a .477 .447 9104.66536 2.121 

a. Predictors: (Constant), LNTA, LNDPR, LNDAR, LNEPS 

b. Dependent Variable: CP 

 

Hasil Uji Heteroskedasitas 

                                                          Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) 13.438 4.331  3.103 .003   

LNDAR .862 .448 .216 1.925 .058 .994 1.006 

LNDPR .131 .328 .045 .401 .690 .995 1.005 

LNEPS .293 .186 .214 1.578 .119 .680 1.470 

LNTA .085 .162 .071 .524 .602 .678 1.475 

a. Dependent Variable: LNRES1KUADRAT 
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Lampiran VI 

Hasil Uji Signifikansi Simultan (Uji Statistik F) 

                                                               ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 5287934395.158 4 1321983598.790 15.948 .000b 

Residual 5802645195.982 70 82894931.371   

Total 11090579591.140 74    

a. Dependent Variable: CP 

b. Predictors: (Constant), LNTA, LNDPR, LNDAR, LNEPS 

 

Hasil Uji Koefisien Regresi Secara Parsial (Uji t) 

                                                                  Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) -54870.803 20392.952  -2.691 .009   

LNDAR -80.739 2107.437 -.003 -.038 .970 .994 1.006 

LNDPR 1989.824 1543.940 .112 1.289 .202 .995 1.005 

LNEPS 4618.227 873.610 .554 5.286 .000 .680 1.470 

LNTA 1389.678 762.389 .191 1.823 .073 .678 1.475 

a. Dependent Variable: CP 

 

Hasil Uji Koefisien Determinasi 

Model Summaryb 

Model R 
R 

Square 
Adjusted R 

Square 
Std. Error of 
the Estimate 

1 .691a 0.477 0.447 9104.665 

a. Predictors: (Constant), LNTA, LNDPR, LNDAR, LNEPS 

b. Dependent Variable: CP 

 

 


