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Lampiran 1. Tabulasi Data Perusahaan Indeks LQ45 

No Nama Perusahaan Kode Perusahaan 

1 
Aneka Tambang Tbk. 

ANTM 

2 
Astra International Tbk. 

ASII 

3 
Charoen Pokphand Indonesia 

Tbk 
CPIN 

4 
Indofood CBP Sukses Makmur 

Tbk. 
ICBP 

5 
Indofood Sukses Makmur Tbk. 

INDF 

6 
Indocement Tunggal Prakarsa 

Tbk. 
INTP  

7 
Japfa Comfeed Indonesia Tbk. 

JPFA 

8 
Kalbe Farma Tbk. 

KLBF  

9 
Bukit Asam Tbk. 

PTBA 

10 
Semen Indonesia (Persero) Tbk. 

SMGR 

11 
United Tractors Tbk. 

UNTR 

12 
Unilever Indonesia Tbk. 

UNVR 

Sumber : Data diolah Penulis, 2023 
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Lampiran 2. Tabulasi Data Harga Saham Perusahaan Indeks LQ45 Periode 2020-

2022 

No 
Nama 

Perusahaan 

Kode 

Perusahaan 

Harga Saham 

2020 2021 2022 

1 
Aneka Tambang 

Tbk. 
ANTM Rp1.935 Rp2.250 Rp 1.985 

2 
Astra 

International Tbk. 
ASII Rp6.025 Rp5.700 Rp5.700 

3 

Charoen 

Pokphand 

Indonesia Tbk. 

CPIN Rp6.525 Rp5.950 Rp5.650 

4 

Indofood CBP 

Sukses Makmur 

Tbk. 

ICBP Rp9.575 Rp8.700 Rp10.000 

5 
Indofood Sukses 

Makmur Tbk. 
INDF Rp 6.850 Rp6.325 Rp6.725 

6 

Indocement 

Tunggal Prakarsa 

Tbk. 

INTP Rp14.475 Rp12.100 Rp 9.900 

7 
Japfa Comfeed 

Indonesia Tbk. 
JPFA Rp1.465 Rp1.720 Rp1.295 

8 Kalbe Farma Tbk. KLBF Rp2.090 Rp1.615 Rp1.480 

9 Bukit Asam Tbk. PTBA Rp2.810 Rp2.710 Rp3.690 

10 
Semen Indonesia 

(Persero) Tbk. 
SMGR Rp12.425 Rp7.250 Rp6.575 

11 
United Tractors 

Tbk. 
UNTR Rp26.600 Rp22.150 Rp26.075 

12 
Unilever 

Indonesia Tbk. 
UNVR Rp7.350 Rp4.110 Rp4.700 

Sumber : www.idx.co.id 
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Lampiran 3. Tabulasi Data Inflasi Periode 2020-2022 

NO Nama Perusahaan Kode Perusahaan 

Inflasi 

2020 2021 2022 

1 
Aneka Tambang 

Tbk. 
ANTM 5,51% 1,87% 1,68% 

2 
Astra International 

Tbk. 
ASII 5,51% 1,87% 1,68% 

3 
Charoen Pokphand 

Indonesia Tbk. 
CPIN 5,51% 1,87% 1,68% 

4 

Indofood CBP 

Sukses Makmur 

Tbk. 

ICBP 5,51% 1,87% 1,68% 

5 
Indofood Sukses 

Makmur Tbk. 
INDF 5,51% 1,87% 1,68% 

6 
Indocement Tunggal 

Prakarsa Tbk. 
INTP 5,51% 1,87% 1,68% 

7 
Japfa Comfeed 

Indonesia Tbk. 
JPFA 5,51% 1,87% 1,68% 

8 Kalbe Farma Tbk. KLBF 5,51% 1,87% 1,68% 

9 Bukit Asam Tbk. PTBA 5,51% 1,87% 1,68% 

10 
Semen Indonesia 

(Persero) Tbk. 
SMGR 5,51% 1,87% 1,68% 

11 United Tractors Tbk. UNTR 5,51% 1,87% 1,68% 

12 
Unilever Indonesia 

Tbk. 
UNVR 5,51% 1,87% 1,68% 

Sumber : www.bi.go.id 
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Lampiran 4. Tabulasi Data Kurs Rupiah Periode 2020-2022 

NO 
Nama 

Perusahaan 
Kode Perusahaan 

Kurs Rupiah 

2020 2021 2022 

1 
Aneka Tambang 

Tbk. 
ANTM Rp14.870 Rp14.311 Rp14.572 

2 
Astra 

International Tbk. 
ASII Rp14.870 Rp14.311 Rp14.572 

3 

Charoen 

Pokphand 

Indonesia Tbk. 

CPIN Rp14.870 Rp14.311 Rp14.572 

4 

Indofood CBP 

Sukses Makmur 

Tbk. 

ICBP Rp14.870 Rp14.311 Rp14.572 

5 
Indofood Sukses 

Makmur Tbk. 
INDF Rp14.870 Rp14.311 Rp14.572 

6 

Indocement 

Tunggal Prakarsa 

Tbk. 

INTP Rp14.870 Rp14.311 Rp14.572 

7 
Japfa Comfeed 

Indonesia Tbk. 
JPFA Rp14.870 Rp14.311 Rp14.572 

8 Kalbe Farma Tbk. KLBF Rp14.870 Rp14.311 Rp14.572 

9 Bukit Asam Tbk. PTBA Rp14.870 Rp14.311 Rp14.572 

10 
Semen Indonesia 

(Persero) Tbk. 
SMGR Rp14.870 Rp14.311 Rp14.572 

11 
United Tractors 

Tbk. 
UNTR Rp14.870 Rp14.311 Rp14.572 

12 
Unilever 

Indonesia Tbk. 
UNVR Rp14.870 Rp14.311 Rp14.572 

Sumber : www.bi.go.id 
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Lampiran 5. Tabulasi Data Gross profit margin Perusahaan Periode 2020-2022 

NO Nama Perusahaan Kode Perusahaan 

Gross profit margin 

2020 2021 2022 

1 
Aneka Tambang Tbk. ANTM 

16% 17% 18% 

2 Astra International 

Tbk. 
ASII 

22% 22% 23% 

3 Charoen Pokphand 

Indonesia Tbk 
CPIN 

19% 16% 14% 

4 Indofood CBP 

Sukses Makmur Tbk. 
ICBP 

37% 36% 34% 

5 Indofood Sukses 

Makmur Tbk. 
INDF 

33% 33% 31% 

6 Indocement Tunggal 

Prakarsa Tbk. 
INTP 

36% 35% 31% 

7 Japfa Comfeed 

Indonesia Tbk. 
JPFA 

20% 18% 16% 

8 
Kalbe Farma Tbk. KLBF 

44% 43% 40% 

9 
Bukit Asam Tbk. PTBA 

26% 46% 42% 

10 Semen Indonesia 

(Persero) Tbk. 
SMGR 

33% 31% 29% 

11 
United Tractors Tbk. UNTR 

22% 25% 28% 

12 Unilever Indonesia 

Tbk. 
UNVR 

52% 50% 46% 

Sumber : www.idx.co.id 
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Lampiran 6. Hasil Analisis Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. 

Deviation 

Profitabilitas 

(X1) 

36 .14 .52 .3012 .10732 

Inflasi (X2) 36 .017 .055 .0302 .017874 

Kurs Rupiah 

(X3) 

36 14311 14870 14584 231.617 

Harga Saham 

(Y) 

36 1295 26600 7291 6391 

Valid N 

(listwise) 

36     

Sumber : (Data Diolah, 2023) 

 

Lampiran 7. Hasil Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 36 

Normal Parametersa,b Mean .0000000 

Std. Deviation 33.02855987 

Most Extreme Differences Absolute .138 

Positive .138 

Negative -.095 

Test Statistic .138 

Asymp. Sig. (2-tailed) .081c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

Sumber : Data diolah Penulis, 2023 
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Sumber : Data diolah Penulis, 2023 

 

 

Sumber : Data diolah Penulis, 2023 
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Lampiran 8. Hasil Uji Mulitikolinearitas 

Coefficientsa 

Model Collinearity Statistics 

Tolerance VIF 

1 Profitabilitas (X1) .998 1.002 

Inflasi (X2) .272 3.680 

Kurs Rupiah (X3) .272 3.682 

a. Dependent Variable: Harga Saham (Y) 

Sumber : Data diolah Penulis, 2023 

Lampiran 9. Hasil Uji Autokorelasi 

Model Summaryb 

Model R R 

Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-

Watson 

1 .707a .500 .433 24.985 1.869 

a. Predictors: (Constant), LAG (Y), Profitabilitas (X1), Inflasi (X2), Kurs 

Rupiah (Y) 

b. Dependent Variable: Harga Saham (Y) 

Sumber : Data diolah Penulis, 2023 

Lampiran 10. Hasil Uji Heteroskedastisitas 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. 

Error 

Beta 

1 (Constant) 21.623 920.385  .023 .981 

Profitabilitas 

(X1) 

-16.688 39.501 -.074 -

.422 

.675 

Inflasi (X2) 29.613 153.533 .065 .193 .848 

Kurs Rupiah 

(X3) 

.055 7.791 .002 .007 .994 

a. Dependent Variable: ABRESID 

Sumber : Data diolah Penulis, 2023 
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Lampiran 11. Hasil Analisis Regresi Linier Berganda 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 (Constant) -80.640 1380.414  -

.058 

.954 

Profitabilitas 

(X1) 

20.537 59.244 .061 .347 .731 

Inflasi (X2) 46.714 230.273 .068 .203 .841 

Kurs Rupiah 

(X3) 

1.164 11.686 .034 .100 .921 

a. Dependent Variable: Harga Saham (Y) 

Sumber : Data diolah Penulis, 2023 

Lampiran 12. Hasil Uji Koefisien Determinasi (R2) 

Model Summary 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate 

1 .429a .184 .096 11.67424 

a. Predictors: (Constant), Kurs_Rupiah, GPM, Inflasi 

Sumber : Data diolah Penulis, 2023 

Lampiran 13. Hasil Uji Parsial (Uji t) 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 (Constant) -80.640 1380.414  -

.058 

.954 

Profitabilitas 

(X1) 

20.537 59.244 .061 .347 .731 

Inflasi (X2) 46.714 230.273 .068 .203 .841 

Kurs Rupiah 

(X3) 

1.164 11.686 .034 .100 .921 

a. Dependent Variable: Harga Saham (Y) 

Sumber : Data diolah Penulis, 2023 
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