
92 
 

LAMPIRAN 

Lampiran 1. Daftar Perusahaan 

NO Kode Nama Perusahaan 

1  ASRI PT Alam Sutera Realty Tbk. 

2  BAPA PT Bekasi Asri Pemula Tbk. 

3  BEST PT Bekasi Fajar Industrial Estate 

4  BIKA PT Binakarya Jaya Abadi Tbk. 

5  BIPP PT Bhuwanatala Indah Permai Tbk. 

6  BSDE PT Bumi Serpong Damai Tbk. 

7  CITY PT Natura City Developments Tbk. 

8  CSIS PT Cahayasakti Investindo Sukses 

9  CTRA PT Ciputra Development Tbk. 

10  DART PT Duta Anggada Realty Tbk. 

11  DILD PT Intiland Development Tbk. 

12  DMAS PT Puradelta Lestari Tbk. 

13  DUTI PT Duta Pertiwi Tbk 

14  EMDE PT Megapolitan Developments Tbk. 

15  GAMA PT Aksara Global Development Tbk. 

16  GPRA PT Perdana Gapuraprima Tbk. 

17  GWSA PT Greenwood Sejahtera Tbk. 

18  INPP PT Indonesian Paradise Property T 

19  JRPT PT Jaya Real Property Tbk. 

20  KIJA PT Kawasan Industri Jababeka Tbk. 

21  LAND PT Trimitra Propertindo Tbk. 

22  LPLI PT Star Pacific Tbk 

23  MDLN PT Modernland Realty Tbk. 

24  MKPI PT Metropolitan Kentjana Tbk. 

25  MMLP PT Mega Manunggal Property Tbk. 

26  MPRO PT Maha Properti Indonesia Tbk. 

27  MTLA PT Metropolitan Land Tbk. 

28  MTSM PT Metro Realty Tbk. 

29  NIRO PT City Retail Developments Tbk. 

30  OMRE PT Indonesia Prima Property Tbk 

31  PLIN PT Plaza Indonesia Realty Tbk. 

32  POLL PT Pollux Properties Indonesia Tb 

33  PPRO PT PP Properti Tbk. 

34  PUDP PT Pudjiadi Prestige Tbk. 

35  PWON PT Pakuwon Jati Tbk. 
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36  RBMS PT Ristia Bintang Mahkotasejati T 

37  RDTX PT Roda Vivatex Tbk 

38  RISE PT Jaya Sukses Makmur Sentosa Tbk 

39  RODA PT Pikko Land Development Tbk. 

40  SMDM PT Suryamas Dutamakmur Tbk. 

41  SMRA PT Summarecon Agung Tbk. 

42  TARA PT Agung Semesta Sejahtera Tbk. 

43  URBN PT Urban Jakarta Propertindo Tbk. 

 

Lampiran 2. Rekapitulasi Perhitungan Sales Growth, Net Profit Margin, Dan 

Price Earning Ratio Periode 2019 

  

No 
Kode Sales 

Growth  

Net Profit 

Margin 

Price 

Earning 

Ratio 

Return 

Saham 

 1 ASRI -0.1257 0.2914 4.6168 -0.2372 
 

2 BAPA -0.1482 0.2045 12.4142 -0.3486 
 

3 BEST -0.0127 0.3999 5.4815 0.0385 
 

4 BIKA -0.0337 -0.2095 -4.6495 -0.2462 
 

5 BIPP 1.7491 0.0134 16.9855 -0.4318 
 

6 BSDE 0.0688 0.4418 8.5372 -0.1800 
 

7 CITY -0.4288 0.2603 19.5973 -0.7111 
 

8 CSIS 1.1676 -0.1364 -15.2272 -0.7278 
 

9 CTRA -0.0081 0.1687 16.6475 0.0297 
 

10 DART 0.2162 -0.5652 -3.7583 0.1818 
 

11 DILD 0.072 0.1596 10.719 -0.1558 
 

12 DMAS 1.5576 0.5039 10.6833 0.8616 
 

13 DUTI 0.1052 0.5244 8.3873 0.1390 
 

14 EMDE -0.2744 -0.2097 -23.2995 -0.1181 
 

15 GAMA -0.0436 0.0267 299.3618 -0.1379 
 

16 GPRA -0.087 0.1389 6.6412 -0.3091 
 

17 GWSA -0.4437 1.7029 9.3504 0.0845 
 

18 INPP 0.1685 2.3118 4.6314 0.2000 
 

19 JRPT 0.0398 0.428 7.9506 -0.1892 
 

20 KIJA -0.1689 0.0626 51.1831 0.0580 
 

21 LAND 1.1521 0.198 95.6255 0.1193 
 

22 LPLI -0.5481 -0.5163 -6.1374 -0.0467 
 

23 MDLN -0.2974 -0.0736 25.5328 -0.0531 
 

24 MKPI -0.1552 0.3282 24.9915 -0.2800 
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25 MMLP 0.1161 0.8199 12.0522 -0.6192 
 

26 MPRO 4.568 0.2014 720.7588 1.9870 
 

27 MTLA 0.0181 0.3474 9.1175 0.2946 
 

28 MTSM 0.0557 -0.2724 -6.4544 -0.0261 
 

29 NIRO 0.1115 -0.0825 -151.9888 0.5730 
 

30 OMRE 0.0135 -0.381 -28.666 -0.4525 
 

31 PLIN 0.0236 0.3711 17.6052 0.1458 
 

32 POLL -0.2629 0.2669 1347.8844 5.3429 
 

33 PPRO -0.0179 0.1438 16.7972 -0.4188 
 

34 PUDP -0.2163 0.0641 22.6953 -0.3750 
 

35 PWON 0.0171 0.4498 10.094 -0.0806 
 

36 RBMS -0.4843 -0.2509 -4.8805 -0.2766 
 

37 RDTX -0.0036 0.5828 6.409 0.0091 
 

38 RISE 0.0295 0.026 446.5367 0.1980 
 

39 RODA 0.3438 -0.8449 -4.403 -0.8744 
 

40 SMDM 0.0558 0.1289 22.5301 -0.1377 
 

41 SMRA 0.0495 0.1032 28.1541 0.2484 
 

42 TARA -0.0815 0.0469 6561.623 -0.5227 
 

43 URBN -0.8285 0.3576 382.593 0.1970 
 

 

Lampiran 3. Rekapitulasi Perhitungan Sales Growth, Net Profit Margin, Dan 

Price Earning Ratio Periode 2020 

No 

Kode Sales 

Growth  

Net Profit 

Margin 

Price 

Earning 

Ratio Return Saham 

 1 ASRI -0.5934 -0.7349 -4.5784 0.0168 
 

2 BAPA -0.6072 -0.3927 -23.5924 -0.2958 
 

3 BEST -0.7451 -0.4755 -15.0714 -0.1667 
 

4 BIKA -0.6566 -0.771 -6.7768 -0.0510 
 

5 BIPP 0.4756 0.1775 0.8708 -0.0400 
 

6 BSDE -0.1276 0.0787 90.9437 -0.0239 
 

7 CITY 0.2133 0.4439 7.1649 -0.2435 
 

8 CSIS 0.2602 0.1455 28.2472 -0.2442 
 

9 CTRA 0.0608 0.1698 13.8237 -0.0529 
 

10 DART -0.2976 -1.2372 -1.7547 -0.2821 
 

11 DILD 0.0566 0.0239 29.7068 -0.1538 
 

12 DMAS -0.0079 0.5129 8.792 -0.1689 
 

13 DUTI -0.2988 0.3701 13.1715 -0.2400 
 

14 EMDE -0.4813 -0.6608 -11.2219 -0.1429 
 

15 GAMA -0.4571 -0.3288 -37.9687 -0.1400 
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16 GPRA -0.1858 0.1073 10.7688 -0.0132 
 

17 GWSA -0.5676 -1.7696 -20.9402 -0.1234 
 

18 INPP -0.5589 -1.2178 -17.0302 -0.1310 
 

19 JRPT -0.0983 0.4638 8.0611 -0.2200 
 

20 KIJA 0.0631 0.0189 -92.5243 -0.2671 
 

21 LAND -0.8126 -0.6592 -27.3842 -0.8213 
 

22 LPLI -0.6036 -1.4137 -4.7112 -0.1667 
 

23 MDLN -0.5499 -2.7834 -0.3576 -0.7617 
 

24 MKPI -0.3487 0.1895 114.876 0.7284 
 

25 MMLP 0.0084 -0.2645 -13.5189 0.5051 
 

26 MPRO -0.4615 0.1004 1351.5342 -0.2435 
 

27 MTLA -0.2088 0.2578 12.0886 -0.2586 
 

28 MTSM -0.2266 -0.3806 -5.8142 -0.0268 
 

29 NIRO 0.0325 0.2981 62.4767 0.1571 
 

30 OMRE -0.5415 -3.0657 2.5278 -0.6694 
 

31 PLIN -0.3725 -0.6201 -15.0608 -0.2576 
 

32 POLL -0.2676 0.1721 1242.2345 -0.5955 
 

33 PPRO -0.1733 0.0513 65.1049 0.3824 
 

34 PUDP -0.1793 -0.4216 -3.2333 -0.2333 
 

35 PWON -0.4478 0.2814 26.4124 -0.1053 
 

36 RBMS -0.7318 -1.7942 1.8421 -0.2647 
 

37 RDTX 0.0033 0.5891 5.9774 -0.0541 
 

38 RISE -0.4114 -0.2572 -177.2959 -0.2992 
 

39 RODA -0.6432 -1.4411 -5.4501 0.0200 
 

40 SMDM -0.3211 0.0484 -600.6165 -0.1345 
 

41 SMRA -0.1534 0.0489 62.5749 -0.2239 
 

42 TARA -0.606 -1.4069 -39.7522 -0.8810 
 

43 URBN 1.2602 0.7699 24.1518 -0.7346 
 

 

Lampiran 4. Hasil Uji Statistik Deskriptif 

Descriptive Statistics 

  N Minimum Maximum Mean 

Std. 

Deviation 

SG 86 -0.8285 4.5680 -0.049781 0.6874300 

NPM 86 -3.0657 2.3118 -0.095871 0.7706409 

PER 86 -600.6165 6561.6230 140.156066 751.4182237 

RS 86 -0.8810 0.7284 -0.216908 0.7273686 

Valid N 

(listwise) 

86         
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Lampiran 5. Tabel Hasil Perhitungan Deskriptif Periode 2019-2020 Sebelum 

dan Selama Pandemi Covid-19 

Descriptive Statistics 

  N Minimum Maximum Mean Std. Deviation 

SG SEBELUM 43 -0.8285 4.5680 0.163456 0.8470748 

SG PADA SAAT 43 -0.8126 1.2602 -0.263019 0.3817462 

NPM SEBELUM 43 -0.8449 2.3118 0.198428 0.5234038 

NPM PADA SAAT 43 -3.0657 0.7699 -0.390170 0.8663807 

PER SEBELUM 43 -151.9888 6561.6230 232.435437 1018.2368294 

PER PADA SAAT 43 -600.6165 1351.5342 47.876695 297.4214943 

RS SEBELUM 43 -0.8744 5.3429 0.064000 0.9457402 

RS PADASAAT 43 -0.8810 0.7284 -0.184240 0.3090567 

Valid N (listwise) 43         

 

Lampiran 6. Hasil Data Outlier 

1. Sales Growth 

 
2. Net Profit Margin 
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3. Price Earning Ratio 

 

4. Return Saham 

 

Lampiran 7. Hasil Uji Normalitas  

1. Sebelum Eliminasi Outlier 
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One-Sample Kolmogorov-Smirnov Test 

  

Unstandardized 

Residual 

N 86 

Normal Parameters
a,b

 Mean 0.0000000 

Std. Deviation 0.67942245 

Most Extreme 

Differences 

Absolute 0.226 

Positive 0.226 

Negative -0.193 

Test Statistic 0.226 

Asymp. Sig. (2-tailed) .000
c
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 
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2. Sesudah Eliminasi Outlier 

 
 

 
  

One-Sample Kolmogorov-Smirnov Test 

  

Unstandardized 

Residual 

N 62 

Normal Parameters
a,b

 Mean 0.0000000 

Std. Deviation 0.26301820 

Most Extreme 

Differences 

Absolute 0.093 

Positive 0.074 

Negative -0.093 

Test Statistic 0.093 

Asymp. Sig. (2-tailed) .200
c,d
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a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

 

Lampiran 8. Hasil Uji Normalitas Sales Growth 

One-Sample Kolmogorov-Smirnov Test 

  

SG 

SEBELUM 

SG PADA 

SAAT 

N 43 43 

Normal 

Parameters
a,b

 

Mean 0.163456 -0.263019 

Std. 

Deviation 

0.8470748 0.3817462 

Most 

Extreme 

Differences 

Absolute 0.336 0.103 

Positive 0.336 0.103 

Negative -0.177 -0.082 

Test Statistic 0.336 0.103 

Asymp. Sig. (2-tailed) .000
c
 .200

c,d
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

 

Lampiran 9. Hasil Uji Normalitas Net Profit Margin 

One-Sample Kolmogorov-Smirnov Test 

  

NPM 

SEBELUM 

NPM 

PADA 

SAAT 

N 43 43 

Normal 

Parameters
a,b

 

Mean 0.198428 -0.390170 

Std. 

Deviation 

0.5234038 0.8663807 

Most 

Extreme 

Differences 

Absolute 0.176 0.193 

Positive 0.176 0.106 

Negative -0.106 -0.193 

Test Statistic 0.176 0.193 

Asymp. Sig. (2-tailed) .002
c
 .000

c
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a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

Lampiran 10. Hasil Uji Normalitas Price Earning Ratio 

One-Sample Kolmogorov-Smirnov Test 

  

PER 

SEBELUM 

PER PADA 

SAAT 

N 43 43 

Normal 

Parameters
a,b

 

Mean 232.435437 47.876695 

Std. 

Deviation 

1018.2368294 297.4214943 

Most 

Extreme 

Differences 

Absolute 0.414 0.384 

Positive 0.414 0.384 

Negative -0.376 -0.314 

Test Statistic 0.414 0.384 

Asymp. Sig. (2-tailed) .000
c
 .000

c
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

Lampiran 11. Hasil Uji Multikolinearitas 

Coefficients
a
 

Model 

Collinearity Statistics 

Tolerance VIF 

1 SG 0.754 1.326 

NPM 0.605 1.654 

PER 0.734 1.363 

a. Dependent Variable: RS 
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Lampiran 12. Hasil Uji Heteroskedastisitas 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 0.209 0.027   7.687 0.000 

SG 0.094 0.070 0.197 1.329 0.189 

NPM -0.014 0.045 -0.050 -0.301 0.764 

PER -0.001 0.001 -0.102 -0.681 0.499 

a. Dependent Variable: Abs_Res 

 

Lampiran 13. Hasil Uji Autokolerasi 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .380
a
 0.144 0.100 0.2697346 1.852 

a. Predictors: (Constant), PER, SG, NPM 

b. Dependent Variable: RS 

 

D-W dL dU 4-dU Kesimpulan 

1,852 1,4896 1,6918 2,3082 Tidak terjadi autokolerasi  

 

Lampiran 14. Hasil Uji Regresi Linear Berganda 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -0.225 0.041   -5.550 0.000 

SG -0.197 0.105 -0.262 -1.873 0.066 

NPM 0.048 0.067 0.112 0.717 0.476 

PER 0.004 0.002 0.322 2.272 0.027 

a. Dependent Variable: RS 
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Lampiran 15. Hasil Uji t 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -0.225 0.041   -5.550 0.000 

SG -0.197 0.105 -0.262 -1.873 0.066 

NPM 0.048 0.067 0.112 0.717 0.476 

PER 0.004 0.002 0.322 2.272 0.027 

a. Dependent Variable: RS 

 

Lampiran 16. Hasil Uji F 

ANOVA
a
 

Model 

Sum of 

Squares df 

Mean 

Square F Sig. 

1 Regression 0.713 3 0.238 3.264 .028
b
 

Residual 4.220 58 0.073     

Total 4.932 61       

a. Dependent Variable: RS 

b. Predictors: (Constant), PER, SG, NPM 

 

Lampiran 17. Hasil Uji Koefisien Determinan 

Model Summary
b
 

Model R R Square 

Adjusted 

R Square 

Std. Error 

of the 

Estimate 

1 .380
a
 0.144 0.100 0.2697346 

a. Predictors: (Constant), PER, SG, NPM 

b. Dependent Variable: RS 

 

Lampiran 18. Uji Beda Wilcoxon Signed Rank Test Sales Growth 

Test Statistics
a
 

  

SG PADA SAAT - 

SG SEBELUM 
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Z -4.432
b
 

Asymp. Sig. (2-

tailed) 

0.000 

a. Wilcoxon Signed Ranks Test 

b. Based on positive ranks. 

 

Lampiran 19. Uji Beda Wilcoxon Signed Rank Test Net profit Margin 

Test Statistics
a
 

  

NPM PADA SAAT 

- NPM SEBELUM 

Z -4.311
b
 

Asymp. Sig. (2-tailed) 0.000 

a. Wilcoxon Signed Ranks Test 

b. Based on positive ranks. 

 

Lampiran 20. Uji Beda Wilcoxon Signed Rank Test Price Earning Ratio 

Test Statistics
a
 

  

PER PADA SAAT 

- PER SEBELUM 

Z -1.207
b
 

Asymp. Sig. (2-tailed) 0.227 

a. Wilcoxon Signed Ranks Test 

b. Based on positive ranks. 
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