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Lampiran 01. Daftar Nama Perusahaan Indeks LQ45 yang Terdaftar di Bursa   

Efek Indonesia yang Menjadi Subjek Penelitian. 

No. Kode 

Perusahaan 

Nama Perusahaan 

1.  ACES Ace Hardware Indonesia Tbk. 

2.  ADRO Adaro Energy Tbk. 

3.  AKRA AKR Corporindo Tbk. 

4.  AMRT Sumber Alfaria Trijaya Tbk. 

5.  ANTM Aneka Tambang Tbk. 

6.  ARTO Bank Jago Tbk. 

7.  ASII Astra International Tbk. 

8.  BBCA Bank Central Asia Tbk 

9.  BBNI Bank Negara Indonesia (persero) Tbk. 

10.  BBRI Bank Rakyat Indonesia (persero) Tbk. 

11.  BBTN Bank Tabungan Negara (persero) Tbk. 

12.  BMRI Bank Mandiri (persero) Tbk. 

13.  BRIS Bank Syariah Indonesia Tbk. 

14.  BRPT Barito Pacific Tbk. 

15.  CPIN Charoen Pokphand Indonesia Tbk. 

16.  EMTK Elang Mahkota Teknokogi Tbk. 

17.  ESSA Surya Esa Perkasa Tbk. 

18.  EXCL XL Axiata Tbk. 

19.  HRUM Harum Energy Tbk. 

20.  ICBP Indofood CBP Sukses Makmur Tbk. 

21.  INCO Vale Indonesia Tbk. 

22.  INDF Indofood Sukses Makmur Tbk. 

23.  INDY Indika Energy Tbk. 

24.  INKP Indah Kiat Pulp & Paper Tbk. 

25.  INTP Indocement Tunggal Prakarsa Tbk. 

26.  ITMG Indo Tambangraya Megah Tbk. 

27.  JPFA Japfa Comfeed Indonesia Tbk. 

28.  KLBF Kalbe Farma Tbk. 

29.  MDKA Merdeka Copper Gold Tbk. 

30.  MEDC Medco Energi Internasional Tbk. 

31.  PGAS Perusahaan Gas Negara Tbk. 

32.  PTBA Bukit Asam Tbk. 

33.  SCMA Surya Citra Media Tbk. 

34.  SIDO Industri Jamu dan Farmasi Sido Muncul Tbk. 

35.  SMGR Semen Indonesia (persero) Tbk. 

36.  SRTG Saratoga Investama Sedaya Tbk. 

37.  TBIG Tower Bersama Infrastructure Tbk. 

38.  TINS Timah Tbk. 
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39.  TLKM Telkom Indonesia (persero) Tbk. 

40.  TOWR Sarana Menara Nusantara Tbk. 

41.  TPIA Chandra Asri Petrochemical Tbk. 

42.  UNTR United Tractors Tbk. 

43.  UNVR Unilever Indonesia Tbk. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



59 
 

 
 

Lampiran 02. Data Input SPSS EPS, ROE, DER dan Harga Saham Pada 

Perusahaan Indeks LQ45 yang Terdaftar di Bursa Efek Indonesia 

2019-2020. 

 

Tahun Kode  EPS (X1) ROE (X2) DER (X3) Harga Saham 

(Y) 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

2019 

ACES 57,98 21,86 0,25 1.495 

ADRO 223,87 10,92 0,81 1.555 

AKRA 235,3 6,98 1,13 3.950 

AMRT 23,24 16,54 2,49 880 

ANTM 33,48 1,07 0,67 840 

ARTO -26,69 -17,91 0,94 3.100 

ASII 505,59 14,25 0,88 6.925 

BBCA 1.146,53 16,41 4,25 33.425 

BBNI 833,84 12,41 5,51 7.850 

BBRI 272,93 16,48 5,67 4.400 

BBTN 209,02 0,88 11,3 2.120 

BMRI 582,28 13,61 4,91 7.675 

BRIS 1,32 1,45 2,33 330 

BRPT 1,98 4,99 1,61 1.510 

CPIN 222,76 17,24 0,39 6.500 

EMTK -544,76 -19,1 0,43 5.575 

ESSA 26,82 0,19 1,9 268 

EXCL -248,29 3,73 2,28 3.150 

HRUM 129,7 5,04 0,12 1.320 

ICBP 426,73 20,1 0,45 11.150 

INCO 5,84 2,96 0,14 3.640 

INDF 555,45 10,89 0,77 7.925 

INDY -121,36 0,48 2,46 1.195 

INKP 771,48 6,85 1,12 7.700 

INTP 462,9 7,95 0,2 19.025 

ITMG 2006,36 14,3 0,37 11.475 

JPFA 131,24 15,83 1,24 1.535 

KLBF 54,79 15,19 0,21 1.620 

MDKA 41,49 13,21 0,81 1.070 

MEDC -17,16 -1 3,43 865 

PGAS 124,11 3,49 1,28 2.170 

PTBA 364,16 21,93 0,42 2.660 

SCMA 88,2 19,15 0,22 1.410 

SIDO 50,81 26,35 0,15 1.275 

SMGR 385,52 7 1,35 12.000 
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SRTG 654,97 32,25 0,17 3.620 

TBIG 29,53 15,68 4,59 1.230 

TINS -40,15 -11,62 2,87 825 

TLKM 204,51 23,53 0,89 3.970 

TOWR 40,99 26,86 2,16 805 

TPIA 30,94 1,34 0,96 10.375 

UNTR 2866,72 18,22 0,83 21.525 

UNVR 957,5 139,97 2,91 42.000 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

2020 

ACES 48,55 14 0,39 1.715 

ADRO 47,32 4,01 0,61 1.430 

AKRA 203,59 9,11 0,77 3.180 

AMRT 26,51 14,25 2,4 800 

ANTM 19,49 6,04 0,67 1.935 

ARTO -19,21 -15,38 0,77 4.300 

ASII 491,01 9,5 0,73 6.025 

BBCA 1.122,68 14,70 4,79 33.850 

BBNI 414,56 2,94 6,61 6.175 

BBRI 192,21 9,33 6,39 4.170 

BBTN 49,82 8,02 16,08 1.725 

BMRI 455,57 9,11 5,94 6.325 

BRIS 21,02 4,56 3,21 2.250 

BRPT 6,5 4,79 1,6 1.100 

CPIN 204,35 16,47 0,33 6.525 

EMTK -14,18 13,85 0,44 14.000 

ESSA -15,6 -10,77 1,54 210 

EXCL 213,82 1,94 2,54 2.730 

HRUM 153,33 13,26 0,1 2.980 

ICBP 438,69 14,74 1,06 9.575 

INCO 195,39 4,1 0,15 5.100 

INDF 584,23 11,06 1,08 6.850 

INDY -175,5 -11,93 3,03 1.730 

INKP 866,44 6,92 1 10.425 

INTP 482,52 8,15 0,23 14.475 

ITMG 855,52 4,47 0,37 13.850 

JPFA 83,51 8,78 1,27 1.465 

KLBF 55,87 15,32 0,23 1.480 

MDKA 41,23 5,13 0,65 2.430 

MEDC -103,26 -14,61 3,86 590 

PGAS -3,84 -7,3 1,55 1.655 

PTBA 232,96 14,22 0,42 2.810 

SCMA 66,06 29,51 0,74 2.290 

SIDO 29 28,99 0,19 805 

SMGR 444,91 7 1,19 12.425 
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SRTG 575,89 28,1 0,12 3.430 

TBIG 42,15 11,46 2,93 1.630 

TINS -92,73 -6,89 1,94 1.485 

TLKM 190,62 24,45 1,04 3.310 

TOWR 52,01 28,02 2,36 960 

TPIA -23,61 2,85 0,98 9.075 

UNTR 2147,61 8,92 0,58 26.600 

UNVR 191,92 145,09 3,16 7.350 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



62 
 

 
 

Lampiran 03. Hasil Output SPSS 

1. Uji Normalitas 

 
 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 43 

Normal Parametersa,b Mean ,0000000 

Std. Deviation 9377,85325300 

Most Extreme Differences Absolute ,106 

Positive ,106 

Negative -,104 

Test Statistic ,106 

Asymp. Sig. (2-tailed) ,200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 
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2. Uji Multikolinearitas 

 

                 Coefficientsa 

  

Correlations Collinearity Statistics 

Tolerance            VIF 

   

,614 ,994 1,006 

,240 ,984 1,016 

,239 ,984 1,016 

a. Dependent Variable: HARGA SAHAM 

 

3. Uji Heteroskedastisitas 
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4. Uji Autokorelasi 
 

 

 

5. Regresi Linear Berganda 

 

6. Koefisien Determinasi 
 

 

                                      Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,714a ,510 ,473 9731,85824 

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

b. Dependent Variable: HARGA SAHAM 
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7. Uji F 
 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 3852000724,00

0 

3 1284000241,00

0 

13,557 ,000b 

Residual 3693653529,00

0 

39 94709064,840 
  

Total 7545654253,00

0 

42 
   

a. Dependent Variable: HARGA SAHAM 

b. Predictors: (Constant), DER, EPS, ROE 
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