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Lampiran 1 

Daftar perusahaan yang menjadi populasi 

No Kode Nama Perusahaan Negara 

1 MYOR PT MAYORA INDAH TBK Indonesia 

2 ULTJ 
PT ULTRAJAYA MILK INDUSTRY AND 

TRADING COMPANY TBK 
Indonesia 

3 ROTI PT NIPPON INDOSARI CORPORINDO TBK Indonesia 

4 INDF PT INDOFOOD SUKSES MAKMUR TBK Indonesia 

5 STTP PT SIANTAR TOP TBK Indonesia 

6 GGRM GUDANG GARAM TBK Indonesia 

7 HMSP HANDJAYA MANDALA SAMPOERNA TBK Indonesia 

8 RMBA 
BENTOEL INTERNATIONAL INVESTAMA 

TBK 
Indonesia 

9 WIIM WISMILAK INTI MAKMUR TBK Indonesia 

10 DVLA DARYA VARIA LABORATORIA TBK Indonesia 

11 INAF INDOFARMA (PERSERO) TBK Indonesia 

12 KAEF KIMIA FARMA (PERSERO) TBK Indonesia 

13 KLBF KALBE FARMA TBK Indonesia 

14 MERK MERCK INDONESIA TBK Indonesia 

15 PYFA PYRIDAM FARMA TBK Indonesia 

16 TSPC TEMPO SCAN PASIFIC TBK Indonesia 

17 KINO KINO INDONESIA TBK Indonesia 

18 MBTO MARTINA BERTO TBK Indonesia 

19 MRAT MUSTIKA RATU TBK Indonesia 

20 TCID MANDOM INDONESIA TBK Indonesia 

21 UNVR UNILEVER INDONESIA TBK Indonesia 

22 CINT CHITOSE INTERNATIONAL TBK Indonesia 

23 KICI PT KEDAUNG INDAH CAN TBK Indonesia 
24 LMPI PT LANGGENG MAKMUR INDUSTRY TBK Indonesia 
25 DLTA PT DELTA DJAKARTA TBK Indonesia 
26 DAVO DAVOMAS ABADI TBK Indonesia 
27 KDSI KEDAWUNG SETIA INDUSTRIAL TBK Indonesia 

28 SIDO 
INDUSTRI JAMU DAN FARMASI SIDO 

MUNCUL TBK 
Indonesia 

29 CEKA CAHAYA KALBAR TBK Indonesia 
30 ICBP INDOFOOD CBP SUKSES MAKMUR Indonesia 
31 MLBI MULTI BINTANG INDONESIA TBK Indonesia 
32 AISA TIGA PILAR SEJAHTERA FOOD TBK Indonesia 
33 HLIND HONG LEONG INDUSTRIES BHD Malaysia 

34 LONBISC LONDON BISCUITS BHD Malaysia 
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35 DEGEM DEGEM BHD Malaysia 
36 GCB GUAN CHONG BHD Malaysia 
37 MILUX CORPORATION BHD Malaysia 
38 NICE NICHE CAPITAL EMAS HLDG BHD Malaysia 
39 ORIENT ORIENTAL HOLDINGS BHD Malaysia 
40 PMCORP PAN MALAYSIA CORPORATION BHD Malaysia 
41 PRLEXUS PROLEXUS BHD Malaysia 
42 SALUTE SALUTICA BERHAD Malaysia 
43 SPRITZER SPRITZER BHD Malaysia 
44 TGL TEO GUAN LEE CORPORATION BHD Malaysia 
45 TPC TPC PLUS BHD Malaysia 
46 YSPSAH Y.S.P.SOUTHEAST ASIA HOLDING Malaysia 
47 QL QL RESOURCES BHD Malaysia 
48 NESTLE NESTLE (MALAYSIA) BERHAD Malaysia 
49 MWE MWE HOLDINGS BHD Malaysia 
50 JAYCORP JAYCORP BHD Malaysia 
51 HEIM HEINEKEN MALAYSIA BERHAD Malaysia 
52 EMICO EMICO HOLDINGS BHD Malaysia 
53 AJI AJINOMOTO (MALAYSIA) BERHAD Malaysia 
54 APPOLO APOLLO FOOD HOLDINGS BERHAD Malaysia 
55 POHKONG POH KONG HOLDINGS BHD Malaysia 
56 OFI ORIENTAL FOOD INDUSTRIES HLDG Malaysia 
57 COCOLND COCOALAND HOLDINGS BHD Malaysia 
58 CHEEWAH CHEE WAH CORPORATION BHD Malaysia 
59 EKA EKA NOODLES BERHAD Malaysia 
60 FFHB FEDERAL FURNITURE HOLDINGS (M) Malaysia 
61 KOTRA KOTRA INDUSTRIES BHD Malaysia 

62 PANAMY PANASONIC MANUFACTURING MSIA Malaysia 

63 JCT 
JACK CHIA INDUSTRIES (THAILAND) 

PUBLIC COMPANY LIMITED 
Thailand 

64 TNL THANULUX PUBLIC COMPANY LIMITED Thailand 

65 PRANDA 
PRANDA JEWELRY PUBLIC COMPANY 

LIMITED 
Thailand 

66 UPF 
UNION PIONEER PUBLIC COMPANY 

LIMITED 
Thailand 

67 WACOAL 
THAI WACOAL PUBLIC COMPANY 

LIMITED 
Thailand 

68 OGC 
OCEAN GLASS PUBLIC COMPANY 

LIMITED 
Thailand 

69 TSR THIENSURAT PUBLIC COMPANY LIMITED Thailand 
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70 KYE 
KANG YONG ELECTRIC PUBLIC COMPANY 

LIMITED 
Thailand 

71 TOG 
THAI OPTICAL GROUP PUBLIC COMPANY 

LIMITED 
Thailand 

72 S & J 
S & J INTERNATIONAL ENTERPRISES 

PUBLIC COMPANY LIMITED 
Thailand 

73 DSGT 
DSG INTERNATIONAL (THAILAND) 

PUBLIC COMPANY LIMITED 
Thailand 

74 ROCK ROCKWORTH PUBLIC COMPANY LIMITED Thailand 

75 L & E 
LIGHTING & EQUIPMENT PUBLIC 

COMPANY LIMITED 
Thailand 

76 DTCI 
D.T.C. INDUSTRIES PUBLIC COMPANY 

LIMITED 
Thailand 

77 NC 
NEWCITY (BANGKOK) PUBLIC COMPANY 

LIMITED 
Thailand 

78 LTX 
LUCKYTEX (THAILAND) PUBLIC 

COMPANY LIMITED 
Thailand 

79 CPH 
CASTLE PEAK HOLDINGS PUBLIC 

COMPANY LIMITED 
Thailand 

80 PAF 
PAN ASIA FOOTWEAR PUBLIC COMPANY 

LIMITED 
Thailand 

81 TTTM 
THAI TORAY TEXTILE MILLS PUBLIC 

COMPANY LIMITED 
Thailand 

82 UT 
UNION TEXTILE INDUSTRIES PUBLIC 

COMPANY LIMITED 
Thailand 

83 ABC 
ASSET BRIGHT PUBLIC COMPANY 

LIMITED 
Thailand 

84 BTNC 
BOUTIQUE NEWCITY PUBLIC COMPANY 

LIMITED 
Thailand 

85 SABINA SABINA PUBLIC COMPANY LIMITED Thailand 

86 TTI 
THAI TEXTILE INDUSTRY PUBLIC 

COMPANY LIMITED 
Thailand 

87 FANCY 
FANCY WOOD INDUSTRIES PUBLIC 

COMPANY LIMITED 
Thailand 

88 OCC O.C.C. PUBLIC COMPANY LIMITED Thailand 

89 AJD 
CROWN TECH ADVANCE PUBLIC 

COMPANY LIMITED 
Thailand 

90 SIAM 
SIAM STEEL INTERNATIONAL PUBLIC 

COMPANY LIMITED 
Thailand 
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       Lampiran 2 

     Daftar Perusahaan yang menjadi sampel 

NO 
Kode 

Perusahaan 
Nama Perusahaan 

1 MYOR PT Mayora Indah Tbk 

2 ULTJ 
PT Ultrajaya Milk Industry and Trading Company 

Tbk 

3 ROTI PT Nippon Indosari Corporindo Tbk 

4 UNVR Unilever Indonesia Tbk 

5 TCID Mandom Indonesia Tbk 

6 KLBF Kalbe Farma Tbk 

7 KAEF Kimia Farma (Persero) Tbk 

8 GGRM Gudang Garam Tbk 

9 SIDO Industri Jamu dan Farmasi Sidomuncul Tbk 

10 INDF PT Indofood Sukses Makmur Tbk 

11 ICBP Indofood CBP Sukses Makmur Tbk 

12 TSPC Tempo Scan Pacific Tbk 

13 DVLA Darya Varia Laboratoria Indonesia Tbk 

14 CEKA Cahaya Kalbar Tbk 

15 MLBI Multi Bintang Indonesia Tbk 

16 AISA Tiga Pilar Sejahtera Food Tbk 

17 HEIM Heineken Malaysia Bhd 

18 AJI Ajinomoto (Malaysia) Bhd 

19 APPOLO Appolo Food Holdings Bhd 

20 DEGEM Degem Bhd 

21 LONBISC London Biscuits Bhd 

22 HLIND Hong Leong Industries 

23 JAYCORP Jaycorp Bhd 

24 QL QL Resources Bhd 

25 SPRITZER Spritzer Bhd 

26 PRLEXUS Prolexus Bhd 

27 ORIENT Oriental Holdings Bhd 

28 PANAMY Panasonic Manufacturing Msia 

29 COCOLND Cocoaland Holdings Bhd 

30 JCT Jack Chia Industries (Thailand) Public 

31 TNL Thanulux Public Company Limited 

32 UPF Union Pioneer Public Company Limited 

33 WACOAL Thai Wacoal Public Company Limited 

34 TOG Thai Optical Group Public Company 

35 KYE Kang Yong Electric Public Company 
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36 DTCI D.T.C Industries Public Company Limited 

37 LTX Luckytex (Thailand) Public Company 

38 NC Newcity (Bangkok) Public Company 

39 TTTM Thai Toray Textile Mills Public Company 

40 SABINA Sabina Public Company Limited 

41 MODERN Modernform Group Public Company 

42 OCC O.C.C Public Company Limited 

 

Lampiran 3 

Rekapitulasi data penelitian 

No Kode Negara Tahun 
SP 

(Pernegara) 

SP   

(Rp) 
DER ROE NPM 

1 MYOR Indonesia 2014 2090 2090 153,00 5,00 3,00 

2 ULTJ Indonesia 2014 3720 3720 38,40 8,20 9,50 

3 ROTI Indonesia 2014 1385 1385 125,00 9,90 10,00 

4 UNVR Indonesia 2014 32300 32300 20,09 134,5 37,20 

5 TCID Indonesia 2014 17525 17525 48,80 24,00 17,60 

6 KLBF Indonesia 2014 1830 1830 60,00 11,20 11,90 

7 KAEF Indonesia 2014 465 465 76,00 7,55 5,70 

8 GGRM Indonesia 2014 60700 60700 35,80 32,80 38,30 

9 SIDO Indonesia 2014 610 610 20,00 10,90 9,00 

10 INDF Indonesia 2014 6750 6750 114,00 13,60 6,20 

11 ICBP Indonesia 2014 13100 13100 72,00 18,80 8,80 

12 TSPC Indonesia 2014 2865 2865 47,40 14,20 7,70 

13 DVLA Indonesia 2014 1690 1690 41,00 8,60 7,40 

14 CEKA Indonesia 2014 500 500 139,00 8,00 1,00 

15 MLBI Indonesia 2014 11950 11950 203,00 41,40 19,15 

16 AISA Indonesia 2014 2095 2095 117,00 18,90 6,40 

17 HEIM Malaysia 2014 12,3 43811 26,60 75,80 34,60 

18 AJI Malaysia 2014 5,5 19590 17,50 30,70 18,10 

19 APPOLO Malaysia 2014 4,4 15672 10,70 13,70 15,10 

20 DEGEM Malaysia 2014 0,84 2992 31,40 8,40 8,80 

21 LONBISC Malaysia 2014 0,63 2244 75,10 4,10 4,80 

22 HLIND Malaysia 2014 4,49 15993 75,40 25,10 20,10 

23 JAYCORP Malaysia 2014 0,63 2244 41,30 6,10 3,60 

24 QL Malaysia 2014 2,54 9043 66,50 12,30 6,70 

25 SPRITZER Malaysia 2014 2,07 7373 63,80 11,40 9,00 

26 PRLEXUS Malaysia 2014 0,99 3526 48,50 20,60 7,10 

27 ORIENT Malaysia 2014 1,38 4915 190,00 13,40 11,10 

28 PANAMY Malaysia 2014 18,5 65895 25,30 44,20 43,90 
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29 COCOLND Malaysia 2014 1,15 4096 19,80 10,00 8,40 

30 JCT Thailand 2014 117 44259 12,90 24,30 34,40 

31 TNL Thailand 2014 28 10592 18,80 6,50 9,00 

32 UPF Thailand 2014 54 20427 32,90 16,90 40,00 

33 WACOAL Thailand 2014 49,25 18630 26,80 21,00 73,00 

34 TOG Thailand 2014 5,65 2137 28,30 12,00 10,90 

35 KYE Thailand 2014 260 98355 19,60 63,60 31,60 

36 DTCI Thailand 2014 28,25 10686 17,70 1,20 11,40 

37 LTX Thailand 2014 64,75 24494 41,40 29,70 20,00 

38 NC Thailand 2014 23,7 8965 69,80 7,90 4,40 

39 TTTM Thailand 2014 114 43121 11,80 32,00 38,00 

40 SABINA Thailand 2014 23,7 8965 47,30 9,70 6,80 

41 MODERN Thailand 2014 9,85 3726 56,90 8,70 8,10 

42 OCC Thailand 2014 19,6 7414 40,20 12,70 6,50 

43 MYOR Indonesia 2015 3050 3050 118,00 12,00 8,00 

44 ULTJ Indonesia 2015 3945 3945 36,50 12,40 5,80 

45 ROTI Indonesia 2015 1265 1265 128,00 11,40 12,40 

46 UNVR Indonesia 2015 37000 37000 22,59 122,2 36,00 

47 TCID Indonesia 2015 16500 16500 21,40 31,80 23,50 

48 KLBF Indonesia 2015 1320 1320 72,00 8,30 11,20 

49 KAEF Indonesia 2015 870 870 67,00 6,95 5,50 

50 GGRM Indonesia 2015 55000 55000 27,10 34,00 39,20 

51 SIDO Indonesia 2015 550 550 20,00 11,80 9,70 

52 INDF Indonesia 2015 5175 5175 113,00 8,90 4,60 

53 ICBP Indonesia 2015 13475 13475 62,00 18,90 9,50 

54 TSPC Indonesia 2015 1750 1750 54,90 12,00 6,40 

55 DVLA Indonesia 2015 1300 1300 51,00 11,10 8,30 

56 CEKA Indonesia 2015 675 675 132,00 7,00 3,00 

57 MLBI Indonesia 2015 8200 8200 135,00 18,76 13,30 

58 AISA Indonesia 2015 1210 1210 128,00 18,60 5,40 

59 HEIM Malaysia 2015 13,24 42495 14,10 78,50 34,40 

60 AJI Malaysia 2015 8,85 28405 19,10 30,60 18,60 

61 APPOLO Malaysia 2015 5,71 18327 10,40 10,20 11,90 

62 DEGEM Malaysia 2015 0,88 2824 30,00 4,40 5,90 

63 LONBISC Malaysia 2015 0,83 2664 69,80 3,70 4,50 

64 HLIND Malaysia 2015 5,93 19033 37,50 26,80 20,20 

65 JAYCORP Malaysia 2015 1,19 3819 43,80 5,20 3,20 

66 QL Malaysia 2015 3,3 10591 72,40 13,10 7,20 

67 SPRITZER Malaysia 2015 2,13 6836 44,60 10,50 8,90 

68 PRLEXUS Malaysia 2015 2,12 6804 52,20 19,00 6,80 

69 ORIENT Malaysia 2015 2,47 7927 142,00 6,70 6,80 
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70 PANAMY Malaysia 2015 24,28 77930 25,70 47,60 45,70 

71 COCOLND Malaysia 2015 2,08 6676 23,90 16,10 12,50 

72 JCT Thailand 2015 86 32872 11,90 20,70 31,50 

73 TNL Thailand 2015 25 9556 17,30 5,20 7,80 

74 UPF Thailand 2015 54 20640 27,70 19,80 61,00 

75 WACOAL Thailand 2015 50 19112 27,30 23,00 81,00 

76 TOG Thailand 2015 5,7 2178 25,00 13,00 12,10 

77 KYE Thailand 2015 275 
10511

6 
16,30 79,40 39,60 

78 DTCI Thailand 2015 26,25 10033 20,10 5,90 7,10 

79 LTX Thailand 2015 65,25 24941 43,20 35,10 16,10 

80 NC Thailand 2015 15,1 5771 66,90 2,30 1,70 

81 TTTM Thailand 2015 103 39370 10,70 28,00 40,00 

82 SABINA Thailand 2015 23,2 8868 33,20 10,20 7,20 

83 MODERN Thailand 2015 7,95 3038 59,00 5,40 5,30 

84 OCC Thailand 2015 17 6498 33,60 10,40 5,70 

85 MYOR Indonesia 2016 1645 1645 106,00 11,00 8,00 

86 ULTJ Indonesia 2016 4570 4570 31,50 12,75 9,00 

87 ROTI Indonesia 2016 1600 1600 102,00 9,70 11,10 

88 UNVR Indonesia 2016 38800 38800 25,60 134,1 36,00 

89 TCID Indonesia 2016 12500 12500 22,50 29,10 16,40 

90 KLBF Indonesia 2016 1515 1515 44,00 8,40 11,90 

91 KAEF Indonesia 2016 750 750 103,10 6,20 4,67 

92 GGRM Indonesia 2016 63900 63900 19,10 33,80 38,70 

93 SIDO Indonesia 2016 520 520 20,00 12,10 8,80 

94 INDF Indonesia 2016 7925 7925 87,00 12,10 6,20 

95 ICBP Indonesia 2016 8575 8575 56,00 20,80 10,40 

96 TSPC Indonesia 2016 1970 1970 52,10 11,60 5,90 

97 DVLA Indonesia 2016 1755 1755 52,00 14,10 10,50 

98 CEKA Indonesia 2016 350 350 121,00 8,00 6,00 

99 MLBI Indonesia 2016 11750 11750 177,00 33,50 21,05 

100 AISA Indonesia 2016 1945 1945 106,00 30,00 9,10 

101 HEIM Malaysia 2016 16,38 49076 37,20 140,4 40,40 

102 AJI Malaysia 2016 13,88 41586 19,20 33,20 20,20 

103 APPOLO Malaysia 2016 5,24 15700 9,90 11,50 14,20 

104 DEGEM Malaysia 2016 0,9 2697 32,70 3,80 5,40 

105 LONBISC Malaysia 2016 0,75 2247 68,40 4,30 5,10 

106 HLIND Malaysia 2016 9,4 28163 34,30 30,10 23,20 

107 JAYCORP Malaysia 2016 1,33 3985 38,30 12,50 7,20 

108 QL Malaysia 2016 3,35 10037 68,10 12,10 7,10 

109 SPRITZER Malaysia 2016 2,46 7370 27,40 14,30 6,70 
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110 PRLEXUS Malaysia 2016 1,36 4075 43,30 15,60 8,20 

111 ORIENT Malaysia 2016 1,37 4105 109,40 8,40 4,80 

112 PANAMY Malaysia 2016 30,68 91920 26,50 57,60 48,50 

113 COCOLND Malaysia 2016 2,01 6022 20,70 18,20 16,10 

114 JCT Thailand 2016 77,75 29168 14,10 19,00 29,00 

115 TNL Thailand 2016 23,9 8966 17,30 6,00 9,60 

116 UPF Thailand 2016 68 25510 28,10 23,80 87,00 

117 WACOAL Thailand 2016 48 18007 22,90 21,72 72,00 

118 TOG Thailand 2016 8,4 3151 39,60 13,70 12,50 

119 KYE Thailand 2016 391 
14668

4 
10,90 72,20 37,60 

120 DTCI Thailand 2016 28,5 10692 15,60 9,38 12,40 

121 LTX Thailand 2016 58,75 22040 42,85 26,76 20,00 

122 NC Thailand 2016 17 6378 65,20 3,82 2,20 

123 TTTM Thailand 2016 100 37515 10,80 38,20 48,00 

124 SABINA Thailand 2016 23,5 8816 27,50 10,30 7,30 

125 MODERN Thailand 2016 5,9 2213 49,80 6,96 5,30 

126 OCC Thailand 2016 16 6002 36,30 8,59 5,00 

Keterangan : Mata uang Indonesia dalam Rupiah, Malaysia dalam RM, dan 

Thailand dalam Bath. 

 

Lampiran 4 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

DER 126 9,90 203,00 52,6526 41,17254 

ROE 126 1,20 140,40 22,0329 25,34755 

NPM 126 1,00 87,00 17,1228 16,89528 

Stock Price 126 350,00 146683,70 16544,1944 23548,36379 

Valid N 

(listwise) 

126     
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Lampiran 5 

Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 126 

Normal Parametersa,b 
Mean ,0000000 

Std. Deviation ,83442080 

Most Extreme 

Differences 

Absolute ,092 

Positive ,077 

Negative -,092 

Kolmogorov-Smirnov Z 1,035 

Asymp. Sig. (2-tailed) ,234 

 

Lampiran 6 

Uji Heteroskedastisitas 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,815 ,369  2,206 ,029 

DER ,058 ,072 ,085 ,807 ,421 

ROE -,093 ,082 -,154 -1,139 ,257 

NPM -,048 ,091 -,081 -,527 ,599 

a. Dependent Variable: absolute.residual 

Lampiran 7 

Uji Multikolinearitas 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity 

Statistics 

B Std. 

Error 

Beta Tolerance VIF 

1 

(Constant) 7,804 ,631  12,372 ,000   

DER -,462 ,123 -,252 -3,743 ,000 ,688 1,454 

ROE ,512 ,140 ,318 3,653 ,000 ,413 2,419 

NPM ,574 ,155 ,363 3,695 ,000 ,324 3,084 
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Lampiran 8 

Uji Autokorelasi 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-Watson 

1 ,786a ,618 ,609 ,84462 1,976 

a. Predictors: (Constant), NPM, DER, ROE 

b. Dependent Variable: Harga Saham 

 

Lampiran 9 

Uji T dan Analisis Regresi Linier Berganda 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Correlations 

B Std. 

Error 

Beta Zero-

order 

Partial Part 

1 

(Constant) 7,804 ,631  12,372 ,000    

DER 
-,462 ,123 -,252 -3,743 ,000 -,544 -,321 -

,209 

ROE ,512 ,140 ,318 3,653 ,000 ,669 ,314 ,204 

NPM ,574 ,155 ,363 3,695 ,000 ,739 ,317 ,207 

a. Dependent Variable: Harga Saham 

Lampiran 10 

Uji F 

ANOVAa 

Model Sum of 

Squares 

df Mean Square F Sig. 

1 

Regression 141,004 3 47,001 65,886 ,000b 

Residual 87,032 122 ,713   

Total 228,037 125    

a. Dependent Variable: Harga Saham 

b. Predictors: (Constant), NPM, DER, ROE 
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Lampiran 11 

Koifisien Determinasi (R2) 

Model Summary 

Model R R Square Adjusted R Square Std. Error of the 

Estimate 

1 ,786a ,618 ,609 ,84462 

a. Predictors: (Constant), NPM, DER, ROE 

 

 


