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LAMPIRAN 

Lampiran 1 

Perusahaan yang dijadikan sampel 

No Kode Nama 

1 ABDA PT Asuransi Bina Dana Arta Tbk. 

2 ADMF PT Adira Dinamika Multi Finance Tbk. 

3 AGRO PT Bank Raya Indonesia Tbk. 

4 ASBI PT Asuransi Bintang Tbk 

5 ASRM PT Asuransi Ramayana Tbk. 

6 BBCA PT Bank Central Asia Tbk. 

7 BBLD PT Buana Finance Tbk. 

8 BBNI PT Bank Negara Indonesia (Persero) tbk 

9 BBRI PT Bank Rakyat Indonesia (Persero) Tbk 

10 BBTN PT Bank Tabungan Negara (Persero) Tbk. 

11 BDMN PT Bank Danamon Indonesia Tbk. 

12 BFIN PT BFI Finance Indonesia Tbk. 

13 BJBR PT Bank Pembangunan Daerah Jawa Barat Tbk. 

14 BJTM PT Bank Pembangunan Daerah Jawa Timur Tbk. 

15 BMRI PT Bank Mandiri (Persero) Tbk. 

16 BNBA PT Bank Bumi Arta Tbk. 

17 BNGA PT Bank CIMB Niaga Tbk. 

18 BNII PT Bank Maybank Indonesia Tbk. 

19 LPGI PT Lippo General Insurance Tbk. 

20 MEGA PT Bank Mega Tbk. 

21 MREI PT Maskapai Reasuransi Indonesia Tbk 

22 PANS PT Panin Sekuritas Tbk. 

23 PEGE PT Panca Global Kapital Tbk. 

24 SDRA PT Bank Woori Saudara Indonesia 1 Tbk 

25 TIFA PT KDB Tifa Finance Tbk. 

26 VINS PT Victoria Insurance Tbk. 

27 WOMF PT Wahana Ottomitra Multiartha Tbk 

 

Lampiran 2 

Rasio keuangan perusahaan finansial  

  ROA DER DPR 

No Nama 2017 2018 2019 2016 2017 2018 2016 2017 2018 

1 ABDA 6% 2% 3% 1.31 1.22 1.16 28% 35% 36% 

2 ADMF 5% 6% 6% 5.12 4.50 3.63 50% 50% 39% 
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3 AGRO 1% 1% 0% 5.00 4.49 4.26 19% 38% 26% 

4 ASBI 2% 2% 1% 2.05 1.87 1.94 28% 29% 26% 

5 ASRM 4% 5% 4% 3.88 3.28 2.80 32% 35% 24% 

6 BBCA 3% 3% 3% 5.28 4.85 4.56 24% 27% 32% 

7 BBLD 2% 1% 1% 2.11 2.59 3.07 89% 40% 46% 

8 BBNI 2% 2% 2% 5.50 5.66 5.94 35% 35% 25% 

9 BBRI 3% 3% 3% 6.16 5.64 5.75 40% 45% 50% 

10 BBTN 1% 1% 1% 10.33 9.97 10.72 20% 23% 19% 

11 BDMN 2% 2% 2% 4.13 3.67 3.50 33% 33% 33% 

12 BFIN 8% 8% 4% 1.93 2.16 2.20 11% 49% 43% 

13 BJBR 1% 1% 1% 9.36 9.40 9.48 76% 73% 60% 

14 BJTM 2% 2% 2% 5.13 5.29 6.24 63% 57% 54% 

15 BMRI 2% 2% 2% 5.92 5.30 5.16 28% 43% 44% 

16 BNBA 1% 1% 1% 4.41 4.32 4.01 29% 28% 14% 

17 BNGA 1% 1% 1% 6.64 6.14 5.97 112% 20% 20% 

18 BNII 1% 1% 1% 8.26 7.49 6.65 20% 19% 24% 

19 LPGI 4% 3% 3% 0.84 1.07 1.48 31% 40% 71% 

20 MEGA 2% 2% 2% 4.83 5.03 5.19 50% 50% 50% 

21 MREI 7% 4% 5% 1.39 1.24 1.28 15% 18% 18% 

22 PANS 7% 4% 6% 0.66 0.96 0.90 50% 48% 82% 

23 PEGE 8% 10% 5% 0.55 0.62 0.47 29% 22% 41% 

24 SDRA 2% 2% 2% 2.32 3.73 3.48 17% 23% 18% 

25 TIFA 2% 2% 2% 3.56 3.81 3.70 37% 28% 27% 

26 VINS 4% 2% 8% 0.34 0.36 0.40 29% 30% 67% 

27 WOMF 3% 3% 3% 6.48 6.67 5.73 89% 36% 36% 

 

Lampiran 3 

Harga saham perusahaan finansial 2017-2019  

  Harga saham 

no Nama 2017 2018 2019 

1 ABDA 7250 6975 6975 

2 ADMF 9100 10400 8975 

3 AGRO 530 310 198 

4 ASBI 286 250 308 

5 ASRM 2280 2350 2010 

6 BBCA 22750 26975 34000 

7 BBLD 525 472 404 

8 BBNI 9900 8800 7850 

9 BBRI 3640 3660 4400 

10 BBTN 3570 2540 2120 

11 BDMN 6950 7600 3950 
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12 BFIN 680 665 700 

13 BJBR 2400 2050 1250 

14 BJTM 710 690 685 

15 BMRI 8000 7375 7675 

16 BNBA 268 278 322 

17 BNGA 1350 916 965 

18 BNII 264 206 206 

19 LPGI 4870 4300 3600 

20 MEGA 3340 4900 6350 

21 MREI 4000 5100 4280 

22 PANS 2010 1450 1425 

23 PEGE 300 175 220 

24 SDRA 890 860 830 

25 TIFA 192 158 240 

26 VINS 189 126 123 

27 WOMF 196 212 276 

 

 

Lampiran 4 

Hasil uji Kesamaan koefisien 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 510.466 3036.417  .168 .867 

ROA 51010.641 66965.796 .163 .762 .449 

DER 121.563 421.534 .052 .288 .774 

DPR 2877.893 5226.864 .075 .551 .584 

D1X1 24639.328 73722.367 .086 .334 .739 

D1X2 422.665 480.748 .206 .879 .382 

D1Z1 -4959.846 8395.565 -.167 -.591 .557 

a. Dependent Variable: PRICE 

Sumber: Olah data spss 
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Lampiran 5 

Hasil Uji deskriptif 

 

 

Lampiran 6 

Hasil Normalitas model 1 & 2 

 

 

 

    

                

 

 

 

     

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROA 81 .0020 .1004 .029343 .0209536 

DER 81 .3394 10.7182 4.129093 2.5746712 

DPR 81 .1066 1.1201 .380573 .1916392 

Harga Saham 81 123.00 34000.00 3661.3580 5677.60680 

Valid N (listwise) 81     

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 87 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 1.03810788 

Most Extreme Differences 

Absolute .295 

Positive .295 

Negative -.246 

Kolmogorov-Smirnov Z 2.750 

Asymp. Sig. (2-tailed) .000 

a. Test distribution is Normal. 

b. Calculated from data. 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 87 

Normal Parametersa,b Mean 0E-7 
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Lampiran 7 

Hasil Normalitas model 1 & 2 (setelah outlier & transformasi) 

    Sumber:Olah data spsq 

Std. Deviation 5437.62403244 

Most Extreme Differences 

Absolute .219 

Positive .195 

Negative -.219 

Kolmogorov-Smirnov Z 2.045 

Asymp. Sig. (2-tailed) .000 

a. Test distribution is Normal. 

b. Calculated from data. 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 81 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation .47994421 

Most Extreme Differences 

Absolute .049 

Positive .049 

Negative -.040 

Kolmogorov-Smirnov Z .439 

Asymp. Sig. (2-tailed) .991 

a. Test distribution is Normal. 

b. Calculated from data. 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 81 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 1.29224828 

Most Extreme Differences 
Absolute .076 

Positive .076 
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Sumber:Olah data spss 

 

 

Lampiran 8 

Hasil Uji multikolinearitas, uji T, analisi regresi liner berganda, path analysis 

Model 1 & 2 

 

          Sumber:Olah data spss 
 

Sumber : Olah data spss 

 

Lampiran 9 

Hasil Uji autokolerasi dan r determinan model 1 & 2 

Negative -.064 

Kolmogorov-Smirnov Z .681 

Asymp. Sig. (2-tailed) .743 

a. Test distribution is Normal. 

b. Calculated from data. 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) -1.416 .321  -4.404 .000   

ROA -.129 .095 -.180 -1.362 .177 .696 1.436 

DER -.158 .076 -.273 -2.067 .042 .696 1.436 

a. Dependent Variable: DPR 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) 10.886 .973  11.184 .000   

ROA 1.174 .260 .542 4.510 .000 .680 1.470 

DER .917 .212 .526 4.320 .000 .660 1.515 

DPR .260 .307 .086 .848 .399 .947 1.056 

a. Dependent Variable: Harga Saham 
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Sumber : Olah data spss 

   

 

 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .495a .245 .216 1.31718 2.109 

a. Predictors: (Constant), DPR, ROA, DER 

b. Dependent Variable: Harga Saham 

Sumber : Olah data spss 

 

 

 

Lampiran 10 

Hasil Uji heterokedasitas model 1 & 2 

 

Sumber : Olah data spss 

 

 

Coefficientsa 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .230a .053 .028 .48606 2.007 

a. Predictors: (Constant), DER, ROA 

b. Dependent Variable: DPR 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) .220 .048  4.536 .000 

ROA -.853 .883 -.132 -.966 .337 

DER -.011 .007 -.226 -1.658 .101 

a. Dependent Variable: ABS_RES1 
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Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 1.533 .338  4.537 .000 

ROA 5.707 5.093 .149 1.121 .266 

DER -.041 .039 -.139 -1.032 .306 

DPR -.808 .407 -.218 -1.988 .050 

a. Dependent Variable: ABS_RES2 

Sumber : Olah data spss 

 

 

Lampiran 11 

Hasil Uji F  model 1 & 2 

 

 

 

 

 

 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 1.026 2 .513 2.172 .121b 

Residual 18.428 78 .236   

Total 19.454 80    

a. Dependent Variable: DPR 

b. Predictors: (Constant), DER, ROA 

Sumber : Olah data spss 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 43.368 3 14.456 8.332 .000b 

Residual 133.592 77 1.735   

Total 176.961 80    

a. Dependent Variable: Harga Saham 

b. Predictors: (Constant), DPR, ROA, DER 

Sumber : Olah data spss 

 



 

 

 


