
DAFTAR LAMPIRAN 

Lampiran 1 Daftar Sampel Perusahaan Investasi Periode 2015-2019 

No. Kode Nama Perusahaan 

1. SRTG PT. Saratoga Investama sedaya Tbk 

2. BHIT PT. MNC Investama Tbk d.h Bimantara Citra Tbk 

3. KREN PT. Kresna Graha Investama Tbk 

4. PEGE PT. Panca Global Kapital Tbk 

5. BMTR PT. Global Mediacom Tbk d.h Bimantara Citra Tbk 

6. BNBR PT. Bakrie and Brothers Tbk 

7. ABMM PT. ABM Investama Tbk 

Sumber : www.idx.co.id  

http://www.idx.co.id/


Lampiran 2 Data Pasar Perusahaan Sub Sektor Investasi Periode 2015-2019 

 



 



 



 



 



 



 



 



 



 



 



 



 



 



 



 



 



 



 



 



 



Lampiran 3. Data Return On Equity, Current Ratio, Debt to Ratio Equity, 

Inflasi, Nilai Tukar, Suku Bunga, Harga Saham Perusahaan Sub Sektor 

Investasi Periode 2015-2019 

 

 
 Sumber : Data Sekunder Diolah 2021 

No. Kode Nama Perusahaan ROE (%) CR (%) DER Inflasi 
Nilai 

Tukar

Suku 

Bunga

Harga 

Saham

12.64 151.65 0.45 3.35 13795 7.5 695.96

29.45 435.19 0.3 3.02 13436 4.75 624.34

12.99 613.26 0.19 3.61 13548 4.25 654.65

-5.67 484.62 0.21 3.13 14481 6 708.68

32.24 686.45 0.17 2.72 13901 5 695.74

-2.59 111.38 1.34 3.35 13795 7.5 174.00

3.51 107.38 1.29 3.02 13436 4.75 135.00

2.18 106.87 1.35 3.61 13548 4.25 90.00

0.63 134.44 1.18 3.13 14481 6 58.00

7.24 108.82 0.59 2.72 13901 5 64.00

10.86 408.85 0.32 3.35 13795 7.5 424.00

24.25 216.81 0.86 3.02 13436 4.75 468.00

22.04 304.90 0.49 3.61 13548 4.25 530.00

13.15 285.78 0.62 3.13 14481 6 655.00

11.75 462.02 0.2 2.72 13901 5 500.00

11.17 375.64 0.36 3.35 13795 7.5 78.16

10.83 238.20 0.72 3.02 13436 4.75 79.31

12.73 289.31 0.53 3.61 13548 4.25 123.54

11.18 326.69 0.42 3.13 14481 6 166.55

6.34 480.30 0.26 2.72 13901 5 210.22

1.07 153.08 0.73 3.35 13795 7.5 1075.36

3.19 118.39 0.77 3.02 13436 4.75 603.93

3.81 218.57 0.96 3.61 13548 4.25 584.38

2.85 214.72 1.05 3.13 14481 6 242.00

13.34 137.07 0.37 2.72 13901 5 348.00

43.69 27.67 -3.33 3.35 13795 7.5 500.00

60.50 27.01 -2.08 3.02 13436 4.75 500.00

20.00 22.29 -2.1 3.61 13548 4.25 500.00

16.68 48.91 -2.9 3.13 14481 6 50.00

36.66 101.29 4.72 2.72 13901 5 50.00

-26.12 87.82 5.86 3.35 13795 7.5 2819.34

4.34 79.24 5.74 3.02 13436 4.75 1973.54

2.34 159.69 5.42 3.61 13548 4.25 2236.03

17.19 174.80 4.38 3.13 14481 6 2206.86

3.08 120.38 2.48 2.72 13901 5 1515.60

7 ABMM PT. ABM Investama Tbk

5 BMTR

PT. Global Mediacom 

Tbk d.h Bimantara 

Citra Tbk

6 BNBR
PT. Bakrie and 

Brothers Tbk

3 KREN
PT. Kresna Graha 

Investama Tbk

4 PEGE
PT. Panca Global 

Kapital Tbk

1 SRTG
PT. Saratoga 

Investama Sedaya Tbk

2 BHIT

PT. MNC Investama 

Tbk d.h Bimantara 

Citra Tbk



Lampiran 4. Uji Normalitas 

Uji Normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

  Unstandardized 

Residual 

N 35 

Normal Parameters
a
 Mean .0000000 

Std. 

Deviatio

n 

4.95189411E2 

Most Extreme Differences Absolut

e 
.087 

Positive .057 

Negativ

e 
-.087 

Kolmogorov-Smirnov Z .513 

Asymp. Sig. (2-tailed) .955 

a. Test distribution is Normal. 

Sumber : data diolah 

SPSS, 2021 



Lampiran 5. Uji Multikolonieritas 

 

 

Collinearity Diagnostics
a
 

Mo

del 

Di

me

nsio

n 

Eigenv

alue 

Conditio

n Index 

Variance Proportions 

(Const

ant) ROE CR DER 

Inflas

i 

Nilai 

Tukar 

Suku 

Bunga 

1 1 5.245 1.000 .00 .01 .01 .00 .00 .00 .00 

2 1.066 2.218 .00 .12 .00 .37 .00 .00 .00 

3 .387 3.680 .00 .45 .33 .26 .00 .00 .00 

4 .268 4.424 .00 .22 .59 .25 .00 .00 .01 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardiz

ed 

Coefficient

s 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta 

Tole

ranc

e VIF 

1 (Constant

) 
674.238 4451.826 

 
.151 .881 

  

ROE 3.716 7.560 .082 .492 .627 .655 1.528 

CR -.080 .563 -.020 -.143 .887 .947 1.056 

DER 234.995 52.552 .719 4.472 .000 .705 1.419 

Inflasi 346.925 335.626 .153 1.034 .310 .834 1.198 

Nilai 

Tukar 
-.038 .299 -.020 -.128 .899 .714 1.401 

Suku 

Bunga 
89.143 91.674 .150 .972 .339 .764 1.309 

a. Dependent Variable: Harga Saham      



5 .027 13.815 .00 .07 .03 .04 .05 .00 .80 

6 .006 30.346 .01 .08 .04 .05 .74 .02 .06 

7 .000 150.173 .99 .07 .00 .03 .21 .98 .12 

a. Dependent Variable: 

Harga Saham 

       

 



Lampiran 6. Uji Autokorelasi 

 

 

 

 

 

 

 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .700
a
 .490 .381 545.67215 1.425 

a. Predictors: (Constant), Suku Bunga, DER, Inflasi, CR, Nilai Tukar, ROE 

a. Dependent Variable: Harga Saham 

 

 

 

 

 



Lampiran 7. Uji Heterokedastisitas 

 

Residuals Statistics
a
 

 

Minimum Maximum Mean 

Std. 

Deviation N 

Predicted Value -

2.3289E2 
1.8999E3 

6.3829E

2 
485.75461 35 

Std. Predicted Value -1.793 2.597 .000 1.000 35 

Standard Error of 

Predicted Value 159.137 338.803 239.026 49.893 35 

Adjusted Predicted 

Value 

-

3.4580E2 
2.2773E3 

6.1518E

2 
537.50787 35 

Residual -

1.36869E

3 

9.19480E

2 
.00000 495.18941 35 

Std. Residual -2.508 1.685 .000 .907 35 

Stud. Residual -3.200 2.101 .019 1.067 35 

Deleted Residual -

2.22734E

3 

1.43013E

3 

2.31134

E1 
690.83694 35 

Stud. Deleted Residual -3.945 2.249 .002 1.152 35 

Mahal. Distance 1.920 12.136 5.829 2.925 35 

Cook's Distance .000 .918 .065 .163 35 

Centered Leverage 

Value 
.056 .357 .171 .086 35 

a. Dependent Variable: Harga Saham    



Lampiran 8. Uji Regresi Linier Berganda 

 

Variables Entered/Removed
b
 

Model Variables Entered Variables Removed Method 

1 
Suku Bunga, DER, 

Inflasi, CR, Nilai 

Tukar, ROE
a
 

. Enter 

a. All requested variables entered.  

b. Dependent Variable: Harga Saham 

 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate Durbin-Watson 

1 .700
a
 .490 .381 545.67215 1.425 

a. Predictors: (Constant), Suku Bunga, DER, Inflasi, CR, Nilai Tukar, ROE 

b. Dependent Variable: Harga Saham   

 

 

ANOVA
b
 

Model 

Sum of 

Squares df Mean Square F Sig. 

1 Regression 8022556.506 6 1337092.751 4.491 .003
a
 

Residual 8337226.808 28 297758.100   

Total 1.636E7 34    

a. Predictors: (Constant), Suku Bunga, DER, Inflasi, CR, Nilai Tukar, 

ROE 

 



ANOVA
b
 

Model 

Sum of 

Squares df Mean Square F Sig. 

1 Regression 8022556.506 6 1337092.751 4.491 .003
a
 

Residual 8337226.808 28 297758.100   

Total 1.636E7 34    

b. Dependent Variable: Harga Saham 

 

 

 

   

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. B Std. Error Beta 

1 (Constant) 674.238 4451.826  .151 .881 

ROE 3.716 7.560 .082 .492 .627 

CR -.080 .563 -.020 -.143 .887 

DER 234.995 52.552 .719 4.472 .000 

Inflasi 346.925 335.626 .153 1.034 .310 

Nilai Tukar -.038 .299 -.020 -.128 .899 

Suku 

Bunga 
89.143 91.674 .150 .972 .339 

a. Dependent Variable: Harga Saham    

    





 
 

 

 

 


