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LAMPIRAN 
 

 

 

Lampiran-1 Sampel Data 
 

 
 

NO 

 
 

Nama 

 
 

Tahun 

Harga 

Saham 

(Rp.) 

 

CR 

(%) 

 

EPS 

(Rp.) 

 

DPS 

(Rp.) 

 

DPR 

(%) 

 

DY 

(%) 

1 ADRO 2014 1040 164.17 69.17 30.24 43.7184 2.91 

2 ADRO 2015 515 240.39 65.74 32.8 49.8935 6.37 

3 ADRO 2016 1695 247.1 140.56 42.4 30.1651 2.5 

4 ADRO 2017 1860 255.94 204.71 107.64 52.5817 5.79 

5 AKRA 2014 4120 108.67 206.99 130 62.805 3.16 

6 AKRA 2015 7175 149.56 262.36 120 45.7387 1.67 

7 AKRA 2016 6000 127.09 253.22 120 47.3896 2 

8 AKRA 2017 6350 162.38 299.94 200 66.68 3.15 

9 ASII 2014 7425 132.26 473.8 216 45.5889 2.91 

10 ASII 2015 6000 137.93 357.31 177 49.5368 2.95 

11 ASII 2016 8275 123.94 374.37 168 44.8754 2.03 

12 ASII 2017 8300 122.86 466.39 185 39.6664 2.23 

13 CPIN 2014 3780 224.07 106.52 56 16.8982 1.48 

14 CPIN 2015 2600 210.62 112.02 29 25.8882 1.12 

15 CPIN 2016 3090 217.28 13.54 56 413.589 1.81 

16 CPIN 2017 3000 231.66 152.32 56 36.7647 1.87 

17 GGRM 2014 60700 162.02 2790.19 800 28.6719 1.32 

18 GGRM 2015 55000 177.04 3344.78 2,600 77.7331 4.73 

19 GGRM 2016 63900 193.79 3470.26 2,600 74.9223 4.07 

20 GGRM 2017 83800 193.55 4030.66 2,600 64.5056 3.1 

21 HMSP 2014 2726 152.77 2322.86 2,008 86.4452 2.92 

22 HMSP 2015 3760 656.74 2227.36 2,225 99.894 2.37 

23 HMSP 2016 3830 523.41 109.72 107.7 98.159 2.81 

24 HMSP 2017 4730 527.23 108.93 107 98.5036 2.27 

25 ICBP 2014 6550 218.32 446.62 222 49.7067 1.69 

26 ICBP 2015 6738 232.6 514.62 256 49.7454 1.9 

27 ICBP 2016 8575 240.68 617.45 154 24.9413 1.8 

28 ICBP 2017 8900 242.83 325.55 162 49.7619 1.82 

29 INDF 2014 6750 180.74 442.5 220 49.7175 3.26 

30 INDF 2015 5175 170.53 338.02 168 49.7012 3.25 

31 INDF 2016 7925 150.81 472.02 235 49.786 2.97 

32 INDF 2017 7625 150.27 474.75 237 49.921 3.11 

33 INKP 2014 1045 138.11 286.73 35 12.2066 3.35 
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34 INKP 2015 955 140.17 596.84 25 4.18873 2.62 

35 INKP 2016 955 159.83 497.82 30 6.02627 3.14 

36 INKP 2017 5400 209.28 1023.24 100 9.77288 1.85 

37 INTP 2014 25000 493.37 1431.82 1,350 94.2856 5.4 

38 INTP 2015 22325 488.66 1183.48 415 35.0661 1.86 

39 INTP 2016 15400 452.5 1051.37 929 88.3609 6.03 

40 INTP 2017 21950 370.31 505.22 700 138.554 3.19 

41 ITMG 2014 15375 156.4 2892.33 1,745 60.332 11.35 

42 ITMG 2015 5725 180.18 770.4 813 105.472 14.19 

43 ITMG 2016 16875 225.68 1554.27 434 27.9437 2.57 

44 ITMG 2017 20700 243.35 3028.81 3,574 118.011 17.27 

45 KLBF 2014 1830 340.36 44.08 19 43.1034 1.04 

46 KLBF 2015 1320 369.78 42.76 19 44.4341 1.44 

47 KLBF 2016 1515 413.11 49.06 22 44.843 1.45 

48 KLBF 2017 1690 450.94 51.28 25 48.752 1.48 

49 PTBA 2014 2500 207.51 875.02 325 37.0929 2.6 

50 PTBA 2015 905 154.35 883.59 290 32.7901 6.4 

51 PTBA 2016 2500 165.58 870.69 286 32.7901 2.28 

52 PTBA 2017 2460 246.34 1942.79 319 16.395 12.95 

53 SCMA 2014 3500 391.76 99.51 70 70.3447 2 

54 SCMA 2015 3100 330.46 104.2 83 79.6545 2.68 

55 SCMA 2016 2800 298.06 102.65 73 71.1154 2.61 

56 SCMA 2017 2480 364.39 91.06 75 82.3633 3.02 

57 TKIM 2014 850 190.01 95.31 10 10.4921 1.18 

58 TKIM 2015 495 143.22 7.97 5 62.7353 1.01 

59 TKIM 2016 730 139.45 2.86 12 174.825 1.68 

60 TKIM 2017 2920 143.81 118.85 30 25.2419 1.03 

61 UNTR 2014 17350 206.04 1439.52 935 64.9522 5.39 

62 UNTR 2015 16950 214.77 1033.07 691 66.888 4.08 

63 UNTR 2016 21250 229.88 1341.03 355 10.6634 1.67 

64 UNTR 2017 35400 180.44 1984.64 1,303 65.6542 3.68 

65 UNVR 2014 32300 71.49 752.1 336 44.6749 1.04 

66 UNVR 2015 37000 65.4 766.95 766 99.8761 2.07 

67 UNVR 2016 38800 60.56 837.57 835 99.6932 2.15 

68 UNVR 2017 55900 63.37 918.03 915 99.6699 1.64 
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Lampiran-2 Fixed Effect Model 

 
Dependent Variable: Y 

Method: Panel Least Squares 

Date: 02/01/20 Time: 16:02 

Sample: 2014 2017 

Periods included: 4 

Cross-sections included: 17 

Total panel (balanced) observations: 68 

Variable Coefficient Std. Error t-Statistic Prob. 

C 0.906774 0.619509 1.463698 0.1499 

X1 0.698244 0.214910 3.249014 0.0021 

X2 0.345403 0.074267 4.650818 0.0000 

X3 0.322689 0.102334 3.153307 0.0028 

X4 -0.455804 0.122355 -3.725260 0.0005 

Effects Specification 

Cross-section fixed (dummy variables) 
 

R-squared 0.957079 Mean dependent var 3.751403 

Adjusted R-squared 0.938815 S.D. dependent var 0.556134 

S.E. of regression 0.137563 Akaike info criterion -0.881176 

Sum squared resid 0.889414 Schwarz criterion -0.195740 

Log likelihood 50.96000 Hannan-Quinn criter. -0.609586 

F-statistic 52.40180 Durbin-Watson stat 2.046027 

Prob(F-statistic) 0.000000   
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Lampiran-3 Uji Normalitas 
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Series: Standardized Residuals 

Sample 2014 2017 

Observations 68 

Mean 1.63e-18 

Median -0.008686 

Maximum 0.285283 

Minimum -0.383744 

Std. Dev. 0.115216 

Skewness -0.171379 

Kurtosis 4.308443 

Jarque-Bera 5.183599 

Probability 0.074885 
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Lampiran-4 Uji Chow  

Redundant Fixed Effects Tests 

Equation: Untitled 

Test cross-section fixed effects 

Effects Test Statistic d.f. Prob. 

Cross-section F 13.277143 (16,47) 0.0000 

Cross-section Chi-square 116.168197 16 0.0000 

 

Cross-section fixed effects test equation: 

Dependent Variable: Y 

Method: Panel Least Squares 

Date: 02/01/20 Time: 16:03 

Sample: 2014 2017 

Periods included: 4 

Cross-sections included: 17 

Total panel (balanced) observations: 68 

Variable Coefficient Std. Error t-Statistic Prob. 

C 1.141421 0.451188 2.529815 0.0139 

X1 -0.211450 0.159255 -1.327740 0.1891 

X2 0.799352 0.062419 12.80626 0.0000 

X3 0.828795 0.108077 7.668541 0.0000 

X4 -0.797842 0.152462 -5.233060 0.0000 

R-squared 0.763081 Mean dependent var 3.751403 

Adjusted R-squared 0.748039 S.D. dependent var 0.556134 

S.E. of regression 0.279156 Akaike info criterion 0.356591 

Sum squared resid 4.909455 Schwarz criterion 0.519790 

Log likelihood -7.124098 Hannan-Quinn criter. 0.421256 

F-statistic 50.72856 Durbin-Watson stat 0.625127 

Prob(F-statistic) 0.000000   
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Lampiran-5 Uji Multikolinieritas 

 
 X1 X2 X3 X4 

X1 1.000000 -0.141751 0.112946 0.081250 

X2 -0.141751 1.000000 -0.129542 0.466540 

X3 0.112946 -0.129542 1.000000 0.190330 

X4 0.081250 0.466540 0.190330 1.000000 
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Lampiran-6 Uji Heteroskedastisitas 

 
Dependent Variable: RESABS 

Method: Panel Least Squares 

Date: 02/01/20 Time: 16:07 

Sample: 2014 2017 

Periods included: 4 

Cross-sections included: 17 

Total panel (balanced) observations: 68 

Variable Coefficient Std. Error t-Statistic Prob. 

C 0.027604 0.123774 0.223017 0.8242 

X1 0.063557 0.043689 1.454782 0.1507 

X2 -0.010635 0.017123 -0.621075 0.5368 

X3 -0.050247 0.029649 -1.694745 0.0951 

X4 0.051139 0.041825 1.222694 0.2260 

R-squared 0.084524 Mean dependent var 0.084525 

Adjusted R-squared 0.026399 S.D. dependent var 0.077612 

S.E. of regression 0.076581 Akaike info criterion -2.230254 

Sum squared resid 0.369471 Schwarz criterion -2.067054 

Log likelihood 80.82862 Hannan-Quinn criter. -2.165589 

F-statistic 1.454168 Durbin-Watson stat 1.642515 

Prob(F-statistic) 0.226807   
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Lampiran-7 Uji Hausman 

 
Correlated Random Effects - Hausman Test 

Equation: Untitled 

Test cross-section random effects 

Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob. 

Cross-section random 31.901640 4 0.0000 

 

Cross-section random effects test comparisons: 

 
Variable Fixed Random Var(Diff.) Prob. 

X1 0.698244 0.307037 0.017747 0.0033 

X2 0.345403 0.534102 0.001931 0.0000 

X3 0.322689 0.494696 0.002528 0.0006 

X4 -0.455804 -0.539595 0.002241 0.0767 

 

Cross-section random effects test equation: 

Dependent Variable: Y 

Method: Panel Least Squares 

Date: 02/01/20 Time: 16:04 

Sample: 2014 2017 

Periods included: 4 

Cross-sections included: 17 

Total panel (balanced) observations: 68 

Variable Coefficient Std. Error t-Statistic Prob. 

C 0.906774 0.619509 1.463698 0.1499 

X1 0.698244 0.214910 3.249014 0.0021 

X2 0.345403 0.074267 4.650818 0.0000 

X3 0.322689 0.102334 3.153307 0.0028 

X4 -0.455804 0.122355 -3.725260 0.0005 

Effects Specification 

Cross-section fixed (dummy variables) 
 

R-squared 0.957079 Mean dependent var 3.751403 

Adjusted R-squared 0.938815 S.D. dependent var 0.556134 

S.E. of regression 0.137563 Akaike info criterion -0.881176 

Sum squared resid 0.889414 Schwarz criterion -0.195740 

Log likelihood 50.96000 Hannan-Quinn criter. -0.609586 

F-statistic 52.40180 Durbin-Watson stat 2.046027 

Prob(F-statistic) 0.000000   
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