
LAMPIRAN

Lampiran 1. Sampel Perusahaan Pasar Kapital Terbesar 

	No
	Kode
	Nama Perusahaan

	1
	ADRO
	Adaro Energi Tbk.

	2
	AMRT
	Sumber Alfaria Trijaya Tbk.

	3
	ASII
	Astra Internatioanal Tbk.

	4
	BBCA
	Bank Centrak Asia Tbk.

	5
	BBNI
	Bank Negara Indonesia (Persero) Tbk.

	6
	BBRI
	Bank Rakyat Indonesia (Persero) Tbk.

	7
	BBTN
	Bank Tabungan Negara (Persero) Tbk.

	8
	BMRI
	Bank Mandiri (Persero) Tbk.

	9
	CPIN
	Charoen Pokphand Indonesia Tbk.

	10
	EMTK
	ElangMahkotaTeknologiTbk.

	11
	GGRM
	Gudang Garam Tbk.

	12
	HMSP
	H.M. SampoernaTbk.

	13
	ICBP
	Indofood CBP Sukses Makmur Tbk.

	14
	INDF
	Indofood Sukses Makmur Tbk.

	15
	INKP
	Indah Kiat Pulp & Paper Tbk.

	16
	INTP
	Indocement Tunggal Prakarsa Tbk.

	17
	ITMG
	Indo TambangrayaMegahTbk.

	18
	JSMR
	JasaMarga (Persero) Tbk.

	19
	KLBF
	Kalbe FarmaTbk.

	20
	MAYA
	Bank MayapadaInternasionalTbk.

	21
	MLBI
	Multi Bintang Indonesia Tbk.

	22
	MYOR
	Mayora Indah Tbk.

	23
	PTBA
	Bukit AsamTbk.

	24
	PWON
	PakuwonJatiTbk.

	25
	SCMA
	Surya Citra Media Tbk.

	26
	SMMA
	Sinar Mas MultiarthaTbk.

	27
	TKIM
	PabrikKertas Tjiwi Kimia Tbk.

	28
	TLKM
	Telekomunikasi Indonesia (Persero) Tbk.

	29
	UNTR
	United Tractors Tbk.

	30
	UNVR
	Unilever Indonesia Tbk.

	31
	WSKT
	WaskitaKarya (Persero) Tbk.


Lampiran 2. Data Mentah DPR Perusahaan Pasar Kapital Terbesar

	No
	Kode
	2015
	2016
	2017
	Total

	1
	ADRO
	48,89
	30,16
	52,58
	131,63

	2
	AMRT
	40,04
	30,03
	30,01
	100,08

	3
	ASII
	49,54
	44,87
	39,67
	134,08

	4
	BBCA
	7,53
	8,38
	26,97
	42,88

	5
	BBNI
	25,20
	35,00
	35,00
	95,20

	6
	BBRI
	30,27
	40,36
	45,41
	116,04

	7
	BBTN
	19,99
	20,00
	20,00
	59,99

	8
	BMRI
	30,00
	45,00
	45,00
	120,00

	9
	CPIN
	25,89
	413,54
	36,76
	476,19

	10
	EMTK
	38,12
	58,58
	515,31
	612,01

	11
	GGRM
	77,73
	74,92
	64,51
	217,16

	12
	HMSP
	99,89
	98,16
	98,50
	296,55

	13
	ICBP
	49,75
	24,94
	49,76
	124,45

	14
	INDF
	49,70
	49,79
	49,92
	149,41

	15
	INKP
	4,19
	6,03
	9,77
	19,99

	16
	INTP
	35,07
	88,36
	138,55
	261,98

	17
	ITMG
	105,47
	27,94
	118,01
	251,42

	18
	JSMR
	20,24
	24,99
	20,00
	65,23

	19
	KLBF
	44,44
	44,84
	48,75
	138,03

	20
	MAYA
	13,80
	19,08
	40,46
	73,34

	21
	MLBI
	145,92
	100,00
	99,95
	345,87

	22
	MYOR
	21,99
	34,65
	37,86
	94,50

	23
	PTBA
	32,79
	32,79
	16,40
	81,98

	24
	PWON
	15,47
	12,17
	14,27
	41,91

	25
	SCMA
	79,66
	71,11
	82,36
	233,13

	26
	SMMA
	-5,07
	0,76
	0,44
	-3,87

	27
	TKIM
	62,76
	174,53
	25,24
	262,53

	28
	TLKM
	61,59
	90,82
	76,32
	228,73

	29
	UNTR
	10,66
	66,89
	65,65
	143,20

	30
	UNVR
	96,69
	99,88
	99,67
	296,24

	31
	WSKT
	28,35
	20,00
	18,48
	66,83


Lampiran 3. Data Mentah EPS Perusahaan Pasar Kapital Terbesar

	No
	Kode
	2015
	2016
	2017
	Total

	1
	ADRO
	65,74
	140,56
	204,71
	411,01

	2
	AMRT
	10,86
	14,49
	7,23
	32,58

	3
	ASII
	357,31
	374,37
	466,39
	1.198,07

	4
	BBCA
	730,83
	835,76
	945,45
	2.512,04

	5
	BBNI
	486,18
	608,02
	730,16
	1.824,36

	6
	BBRI
	1.029,53
	1.061,88
	235,08
	2.326,49

	7
	BBTN
	174,91
	247,30
	285,88
	708,09

	8
	BMRI
	871,50
	591,71
	442,28
	1.905,49

	9
	CPIN
	112,02
	13,54
	152,32
	277,88

	10
	EMTK
	236,08
	68,28
	7,76
	312,12

	11
	GGRM
	3.344,78
	3.470,26
	4.030,66
	10.845,70

	12
	HMSP
	2.227,36
	109,72
	108,93
	2.446,01

	13
	ICBP
	514,62
	617,45
	325,55
	1.457,62

	14
	INDF
	338,02
	472,02
	474,75
	1.284,79

	15
	INKP
	596,84
	497,82
	1.023,24
	2.117,90

	16
	INTP
	1.183,48
	1.051,37
	505,22
	2.740,07

	17
	ITMG
	770,40
	1.554,27
	3.028,81
	5.353,48

	18
	JSMR
	213,14
	260,40
	303,15
	776,69

	19
	KLBF
	42,76
	49,06
	51,28
	143,10

	20
	MAYA
	166,70
	209,60
	123,57
	499,87

	21
	MLBI
	235,74
	465,98
	627,34
	1.329,06

	22
	MYOR
	1.364,15
	60,60
	71,31
	1.496,06

	23
	PTBA
	883,59
	870,69
	1.942,79
	3.697,07

	24
	PWON
	29,08
	36,97
	42,04
	108,09

	25
	SCMA
	104,20
	102,65
	91,06
	297,91

	26
	SMMA
	-19,73
	130,82
	226,77
	337,86

	27
	TKIM
	7,97
	2,86
	118,85
	129,68

	28
	TLKM
	153,66
	171,93
	219,69
	545,28

	29
	UNTR
	1.033,07
	1.341,03
	1.984,64
	4.358,74

	30
	UNVR
	766,95
	837,57
	918,03
	2.522,55

	31
	WSKT
	77,18
	135,58
	309,54
	522,30


Lampiran 4. Data Mentah PBV Perusahaan Pasar Kapital Terbesar

	No
	Kode
	2015
	2016
	2017
	Total

	1
	ADRO
	0,36
	1,18
	1,07
	2,61

	2
	AMRT
	4,97
	5,17
	4,82
	14,96

	3
	ASII
	1,92
	2,54
	2,15
	6,61

	4
	BBCA
	3,66
	3,49
	4,11
	11,26

	5
	BBNI
	1,19
	1,19
	1,83
	4,21

	6
	BBRI
	2,49
	2,04
	2,68
	7,21

	7
	BBTN
	0,99
	1,02
	1,75
	3,76

	8
	BMRI
	1,81
	1,77
	2,20
	5,78

	9
	CPIN
	3,39
	3,47
	3,24
	10,10

	10
	EMTK
	3,77
	3,49
	3,01
	10,27

	11
	GGRM
	2,78
	3,27
	4,04
	10,09

	12
	HMSP
	13,66
	14,51
	16,13
	44,30

	13
	ICBP
	4,79
	5,61
	5,11
	15,51

	14
	INDF
	1,05
	1,55
	1,43
	4,03

	15
	INKP
	0,14
	0,15
	0,71
	1,00

	16
	INTP
	3,44
	2,23
	3,29
	8,96

	17
	ITMG
	0,56
	1,67
	1,80
	4,03

	18
	JSMR
	2,87
	2,26
	2,53
	7,66

	19
	KLBF
	5,66
	6,01
	5,97
	17,64

	20
	MAYA
	1,83
	2,95
	2,74
	7,52

	21
	MLBI
	22,54
	47,54
	27,06
	97,14

	22
	MYOR
	5,25
	6,38
	6,71
	18,34

	23
	PTBA
	1,12
	3,00
	2,05
	6,17

	24
	PWON
	2,53
	2,56
	2,58
	7,67

	25
	SCMA
	13,28
	9,80
	7,76
	30,84

	26
	SMMA
	1,75
	2,70
	2,81
	7,26

	27
	TKIM
	0,10
	0,16
	0,68
	0,94

	28
	TLKM
	3,35
	4,23
	3,99
	11,57

	29
	UNTR
	1,61
	1,97
	2,78
	6,36

	30
	UNVR
	58,48
	46,67
	82,44
	187,59

	31
	WSKT
	2,34
	2,14
	1,32
	5,80


Lampiran 5. Olahan SPSS

Uji Statistika Deskriptif dan Boxplot

	Descriptive Statistics

	
	N
	Range
	Sum
	Mean
	Variance
	Skewness
	Kurtosis

	
	Statistic
	Statistic
	Statistic
	Statistic
	Statistic
	Statistic
	Std. Error
	Statistic
	Std. Error

	DPR_X1
	93
	520,38
	5276,71
	56,7388
	4944,076
	4,578
	,250
	25,802
	,495

	EPS_X2
	93
	4050,39
	54517,96
	586,2146
	602943,757
	2,549
	,250
	7,195
	,495

	PBV_Y
	93
	82,34
	577,19
	6,2063
	153,066
	4,300
	,250
	20,247
	,495

	Valid N (listwise)
	93
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Uji Asumsi Klasik

	One-Sample Kolmogorov-Smirnov Test

	
	Unstandardized Residual

	N
	81

	Normal Parametersa,b
	Mean
	,0000000

	
	Std. Deviation
	1,56499659

	Most Extreme Differences
	Absolute
	,085

	
	Positive
	,085

	
	Negative
	-,059

	Test Statistic
	,085

	Asymp. Sig. (2-tailed)
	,200c,d


Uji Grafik Histogram dan Plots
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Uji Multikolinearitas

	Model
	Collinearity Statistics

	
	Tolerance
	VIF

	1
	(Constant)
	
	

	
	DPR_X1
	1,000
	1,000

	
	EPS_X2
	1,000
	1,000


Uji Autokorelasi dan Kebaikan Model (Rsq)

	Model Summaryb

	Model
	R
	R Square
	Adjusted R Square
	Std. Error of the Estimate
	Durbin-Watson

	1
	,059a
	,003
	-,022
	1,58493
	2,234


Uji Heteroskedastisitas

	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	t
	Sig.

	
	B
	Std. Error
	Beta
	
	

	1
	(Constant)
	1,402
	,153
	
	9,173
	,000

	
	DPR_X1
	-,001
	,001
	-,100
	-,902
	,370

	
	EPS_X2
	,000
	,000
	-,158
	-1,424
	,158


[image: image4.png]ed Residual

Regression Stude!

Scatterplot
Dependent Variable: PBV_Y

3

B

2

2 [ 2 H

Regression Standardized Predicted Value





Uji F Simultan

	ANOVAa

	Model
	Sum of Squares
	df
	Mean Square
	F
	Sig.

	1
	Regression
	,681
	2
	,340
	,136
	,873b

	
	Residual
	195,937
	78
	2,512
	
	

	
	Total
	196,618
	80
	
	
	


Uji T Independen dan Model

	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	t
	Sig.

	
	B
	Std. Error
	Beta
	
	

	1
	(Constant)
	2,677
	,252
	
	10,642
	,000

	
	DPR_X1
	,001
	,002
	,046
	,403
	,688

	
	EPS_X2
	-7,292E-5
	,000
	-,037
	-,329
	,743


