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Data Varibel Independen dan Dependen 

NO KODE TAHUN 

NPM 

(X1) 

DER 

(X2) 

ROA 

(X3) 

ROE  

(X4) 

HS 

 (Y) 

1 DLTA 11 26,897 0,215 21,793 26,480 117559 

    12 29,644 -1,246 28,635 35,677 188439 

    13 31,197 -3,282 31,198 163,132 311926 

    14 32,763 -2,298 110,180 37,683 370039 

    15 31,454 -3,222 18,496 22,604 221144 

2 FAST 11 6,906 0,863 14,797 27,573 2138 

    12 5,789 0,799 11,563 20,798 3060 

    13 3,946 0,842 7,706 14,196 2638 

    14 3,613 0,813 7,031 12,743 2243 

    15 2,347 1,072 4,545 9,420 1174 

3 ICBP 11 10,669 0,421 13,574 19,294 2526 

    12 10,579 0,481 13,162 19,041 3121 

    13 8,906 0,603 10,509 16,848 5156 

    14 8,433 0,656 10,163 16,833 5389 

    15 9,209 0,621 11,006 17,838 6617 

4 INDF 11 10,791 0,695 9,129 15,475 5183 

    12 9,548 0,738 8,056 13,998 5243 

    13 5,918 1,035 4,375 8,904 6852 

    14 8,092 1,084 5,988 12,482 6949 

    15 5,790 1,130 4,039 8,602 6386 

5 MYOR 11 5,114 1,722 7,326 19,940 426 

    12 7,083 1,706 8,966 24,265 686 

    13 8,807 1,465 10,900 26,872 1017 

    14 2,892 1,510 3,982 9,994 1129 

    15 8,552 1,184 11,180 24,069 1052 

6 ROTI 11 1,254 0,389 15,272 21,216 583 

    12 2,525 0,808 12,378 22,374 941 

    13 10,496 1,315 8,669 20,070 1360 

    14 10,029 1,232 8,800 19,641 1211 

    15 12,441 1,277 9,997 22,762 1200 

7 TBLA 11 11,285 1,641 9,921 26,201 540 

    12 6,405 1,954 4,690 13,854 550 

    13 2,336 2,455 1,393 4,814 481 

    14 6,888 1,974 5,956 17,712 611 

    15 3,766 2,225 2,163 6,975 561 

8 ULTJ 11 4,819 0,554 4,650 7,225 1160 

    12 12,578 0,444 14,600 21,081 1176 

    13 9,396 0,395 11,564 16,134 3681 
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    14 7,235 0,288 12,510 12,510 4044 

    15 11,905 0,265 14,777 18,699 3912 

9 CEKA 11 7,778 1,033 11,697 23,776 1037 

    12 5,193 1,218 5,677 12,590 1763 

    13 2,570 1,025 6,083 12,317 1322 

    14 1,108 1,389 3,193 7,627 1756 

    15 3,057 1,322 7,171 16,651 1016 

10 RMBA 11 3,039 1,818 4,831 13,616 786 

    12 -3,283 2,605 -4,662 -16,807 702 

    13 -8,490 9,469 -11,288 18,166 544 

    14 -16,171 8,338 -22,230 13,132 520 

    15 -9,745 5,023 -12,935 52,038 465 

11 GGRM 11 11,838 -1,592 12,684 20,195 47786 

    12 8,299 -3,560 9,802 15,293 54843 

    13 7,908 -1,046 8,635 21,473 45085 

    14 8,277 -3,752 9,267 16,237 53379 

    15 9,170 -2,671 10,161 16,978 49374 

12 HMSP 11 15,257 0,899 41,620 79,049 1111 

    12 14,927 0,972 37,890 74,729 1966 

    13 14,420 0,936 39,477 76,429 2778 

    14 12,618 1,103 35,873 75,426 2613 

    15 11,635 0,187 27,264 32,369 3000 

13 SRSN 11 6,193 0,432 6,641 9,510 55 

    12 4,414 0,494 4,217 6,299 54 

    13 4,077 0,338 3,801 5,088 50 

    14 3,057 0,409 3,120 4,396 50 

    15 2,917 0,688 2,701 4,559 50 

14 PBRX 11 3,322 1,214 4,760 10,539 365 

    12 3,350 1,429 4,514 10,966 387 

    13 3,076 1,361 4,469 10,549 420 

    14 2,986 0,791 2,758 4,940 425 

    15 2,060 1,052 1,947 3,994 525 

15 RICY 11 1,981 0,833 1,902 3,486 188 

    12 2,264 1,296 2,015 4,627 191 

    13 1,885 1,337 0,557 1,301 178 

    14 1,275 1,954 1,291 3,813 176 

    15 1,212 1,995 1,124 3,366 165 

16 BATA 11 8,343 0,469 10,958 16,387 617 

    12 9,228 0,482 12,078 17,896 589 

    13 4,917 0,715 6,519 11,181 833 

    14 7,017 0,806 9,134 16,495 981 
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    15 12,589 -2,453 16,286 23,670 1057 

17 ERTX 11 32,619 6,759 49,226 -86,566 18 

    12 1,325 6,996 1,430 7,146 50 

    13 1,260 3,373 1,576 6,894 38 

    14 0,153 3,583 0,045 0,071 46 

    15 7,692 2,092 10,042 31,056 110 

18 HDTX 11 1,700 0,793 1,705 3,058 212 

    12 0,360 1,144 0,228 0,488 289 

    13 -20,680 2,303 -9,192 -30,364 658 

    14 -8,974 1,869 -2,499 -17,162 426 

    15 5,376 2,495 -7,291 -25,478 583 

19 SSTM 11 -5,977 1,820 -2,857 -8,057 211 

    12 -2,550 1,844 -1,745 -4,961 184 

    13 -2,306 1,951 -1,650 -4,868 117 

    14 -2,470 1,989 -1,660 -4,960 82 

    15 -2,067 1,957 -1,449 -4,286 70 

20 ALMI 11 0,897 0,468 1,807 6,267 469 

    12 0,433 2,201 0,741 2,373 425 

    13 0,910 2,187 0,949 3,973 332 

    14 0,110 1,011 0,114 0,572 317 

    15 -1,608 2,874 -2,449 -9,487 231 

21 BTON 11 2,462 0,289 16,128 20,783 79 

    12 15,975 0,282 17,065 21,878 161 

    13 2,795 2,269 14,695 18,645 166 

    14 7,948 0,188 4,381 5,203 136 

    15 9,344 0,228 3,453 4,241 123 

22 GDST 11 4,761 0,311 10,197 13,373 144 

    12 2,827 0,468 4,003 5,876 119 

    13 6,516 0,347 7,712 10,389 101 

    14 -1,147 3,556 -1,029 -1,601 91 

    15 -6,042 4,472 -4,663 -6,864 69 

23 INAI 11 4,741 1,132 4,843 24,850 215 

    12 3,974 1,738 3,782 17,920 292 

    13 0,783 2,063 0,655 3,974 292 

    14 2,363 2,152 2,458 15,125 289 

    15 2,067 1,547 2,151 11,932 367 

24 JKWS 11 -1,796 1,750 -0,889 -0,667 131 

    12 9,087 -1,698 -5,903 4,121 105 

    13 8,689 3,643 3,037 -1,954 92 

    14 -19,087 2,726 3,179 -2,307 60 

    15 1,106 4,602 8,707 -5,243 78 
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25 JPRS 11 5,876 0,296 8,607 11,156 558 

    12 2,084 0,147 2,411 2,765 421 

    13 7,706 0,113 3,996 4,150 322 

    14 -2,210 0,144 -1,868 -1,949 258 

    15 -15,342 0,108 -6,053 -6,614 189 

26 KRAS 11 5,709 1,077 4,755 9,878 939 

    12 -0,855 1,296 -0,763 -1,753 744 

    13 -0,652 1,262 -0,572 -1,293 524 

    14 -8,395 1,913 -6,038 -17,591 453 

    15 4,702 1,070 -8,820 -18,260 347 

27 LION 11 1,572 0,211 14,361 17,392 4731 

    12 5,567 0,166 19,694 22,960 8621 

    13 19,409 -2,199 12,989 15,576 13133 

    14 12,976 -1,352 8,166 11,037 11195 

    15 11,822 0,406 7,198 10,123 6613 

28 LMSH 11 5,251 0,714 11,118 19,050 476 

    12 1,506 0,318 32,115 32,330 724 

    13 5,614 0,283 10,150 13,020 1140 

    14 2,972 0,207 5,291 6,385 713 

    15 1,114 0,190 1,453 1,729 631 

29 PICO 11 2,033 1,990 2,248 6,721 195 

    12 1,877 1,986 1,873 5,594 272 

    13 2,256 1,890 2,485 7,180 221 

    14 2,326 1,711 2,578 6,990 148 

    15 2,141 1,452 2,472 6,061 141 

30 NIKL 11 -1,523 1,075 -2,091 -4,338 337 

    12 -4,570 1,593 -5,848 -15,165 239 

    13 0,161 1,898 0,223 0,647 96 

    14 -4,385 2,402 -5,884 -20,019 154 

    15 -4,376 2,035 5,285 16,041 86 
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Hasil Uji Analisis 

 

Uji Normalitas 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Harga Saham

Observed Cum Prob

1.00.75.50.250.00

E
x

p
e

c
te

d
 C

u
m

 P
ro

b

1.00

.75

.50

.25

0.00

 
 

Uji Autokorelasi 

Model Summaryb

1.932a

Model

1

Durbin-W

atson

Predictors: (Constant), ROE, ROA, DER, NPMa. 

Dependent Variable: Harga Sahamb. 

 
 

Uji Multikolinieritas 

Coefficientsa

.974 1.027

.983 1.017

.997 1.003

.987 1.013

NPM

DER

ROA

ROE

Model

1

Tolerance VIF

Collinearity Statistics

Dependent Variable: Harga Sahama. 

 



 

 

ANALISIS PENGARUH NET PROFIT MARGIN, DEBT TO EQUITY RATIO, 

RETURN ON ASSETS, RETURN ON EQUITY TERHADAP HARGA SAHAM 

PADA PERUSAHAAN SEKTOR INDUSTRI MANUFAKTUR YANG 

TERDAFTAR DI BURSA EFEK INDONESIA (BEI) PERIODE 2011-2015 
Author: Suryani Agustina NPK: K.2013.5.32370 

 

79 

Uji Heteroskedastisitas 

  

Scatterplot

Dependent Variable: Harga Saham

Regression Standardized Predicted Value
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Regression 

 

Model Summary

.664a .441 .426 35548.460

Model

1

R R Square

Adjusted

R Square

Std. Error of

the Estimate

Predictors: (Constant), ROE, DER, ROA, NPMa. 

 
Uji F 

ANOVAb

144748668707 4 36187167176.7 28.636 .000a

183235488941 145 1263693027.179

327984157648 149

Regression

Residual

Total

Model

1

Sum of Squares df Mean Square F Sig.

Predictors: (Constant), ROE, DER, ROA, NPMa. 

Dependent Variable: Harga Sahamb. 
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Uji t 

Coefficientsa

-2661.087 4829.793 -.551 .582

1206.156 556.428 .211 2.168 .032

-3790.675 1894.268 -.145 -2.001 .047

1151.118 334.634 .322 3.440 .001

314.499 153.671 .147 2.047 .043

(Constant)

NPM

DER

ROA

ROE

Model

1

B Std. Error

Unstandardized

Coefficients

Beta

Standardized

Coefficients

t Sig.

Dependent Variable: Harga Sahama. 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


