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LAMPIRAN



Lampiran 1

Perhitungan Rasio EPS dan Harga Saham

Kode Jumlah Saham Basic Harga

No Perusahaan Tahun Laba Beredar Eps Sahagm
1 2017 | 6467.38B | 31,99B 202.20 1645
2 ADRO 2018 | 5946.99B | 31,99B 185.93 1095
3 2019 | 5715.90B | 31,99B 178.75 1375
4 2020 | 2136.57B | 31,99B 66.75 1365
5 2017 [ 12061.67B | 4.01B 226.18 6240
6 AKRA 2018 | 727.31B 4.01B 182.82 4280
7 2019 | 713.56B 4.01B 179.36 3800
8 2020 | 924.92B 4.01B 233.53 3350
9 2017 | 136.51B 24.03B 5.68 650
10 ANTM 2018 | 1636.00B | 24.03B 68.08 760
11 2019 | 193.85B 24.03B 8.07 840
12 2020 | 1149.35B | 24.03B 47.83 2370
13 2017 | 2063.42B | 69.40B 29.73 445
14 BRPT 2018 [ 1028.27B | 88.46B 13.01 475
15 2019 | 624.27B 89.02B 7.07 1365
16 2020 | 527.49B 92.83B 5.67 1140
17 2017 | 375.24B 10.69B 35.00 2980
18 EXCL 2018 | (3296.89B) | 10.69B (308.47) 2040
19 2019 | 712.58B 10.69B 66.67 3280
20 2020 | 371.60B 10.65B 34.84 2750
21 2017 | 3796.55B 11.66B 326.00 9050
22 2018 | 4575.80B 11.66B 392.37 10500

ICBP
23 2019 | 5038.79B 11.66B 432.07 11450
24 2020 | 6586.91B 11.66B 564.82 9550
25 2017 | (204.35B) |9.94B (20.07) 3000
26 2018 | 861.50B 9.94B 86.70 3240
INCO

27 2019 | 811.73B 9.94B 81.74 3510
28 2020 [ 1024.33B | 9.94B 121.13 6000
29 2017 | 4156.22B | 8.78B 473.35 7650
30 INDF 2018 | 4166.10B | 8.78B 474.48 7450
31 2019 |4908.17B | 8.78B 558.99 8075
32 2020 | 6455.63B | 8.78B 735.23 6825
33 KLBF 2017 | 2403.61B | 46.88B 51.28 1700




34 2018 | 2457.13B | 46.88B 52.42 1540
35 2019 | 2506.76B | 46.88B 53.48 1610
36 2020 | 2733.26B | 46.88B 58.31 1485
37 2017 | 4474.44B 10.54B 425.00 2530
38 PTBA 2018 | 5023.95B 10.54B 476.64 4320
39 2019 | 4056.89B 11.19B 362.53 2690
40 2020 | 2386.82B 11.18B 213.41 2860
41 2017 | 22145.00B | 99.06B 223.55 4360
42 TLKM 2018 | 18032.00B | 99.06B 182.03 3750
43 2019 | 18663.00B | 99.06B 188.40 3960
44 2020 | 20804.00B | 99.06 210.01 3460
45 2017 | 7402.97B 3.73B 1.99K 35425
46 UNTR 2018 [ 11125.63B | 3.73B 2.98K 28250
47 2019 [ 11312.07B | 3.73B 3.03K 21850
48 2020 | 6003.20B 3.73B 1.61K 26850
49 2017 | 7004.56B 38.15B 183.60 10890
50 UNVR 2018 | 9081.19B 38.15B 238.04 9250
51 2019 | 7392.19B 39.15B 193.78 8350
52 2020 | 7163.54B 39.15B 187.77 7250
53 2017 |1202.07B 8.96B 134.10 1565
54 WIKA 2018 | 1730.26B 8.96B 193.02 1695
55 2019 | 2285.02B 8.97B 254.74 2130
56 2020 | 185.77B 8.97B 20.71 2125




Lampiran 2

Hasil Analisis Data
Statistik Deskriptif
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
EPS 52 5.67 73523  197.2194 172.13079
Harga Saham 52 445 11450 3962.79 3056.403
Valid N (listwise) 52

Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 52
Normal Parameters®° Mean .0000000
Std. Deviation 17.75128743
Most Extreme Differences Absolute .084
Positive .084
Negative -.075
Test Statistic .084
Asymp. Sig. (2-tailed) .200°4

a. Test distribution is Normal.
b. Calculated from data.
c. Lilliefors Significance Correction.

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

Uji Autokorelasi

Model Summary®
Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson




1 .5692 .324 .310 1832.08338

1.804

a. Predictors: (Constant), Lag_X
b. Dependent Variable: Lag_Y

Uji Heteroskedastisitas

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t Sig.  Tolerance  VIF
1 (Constant) 12.246 2.154 5.686 .000
EPS .011 .008 181 1.304 .198 1.000  1.000

a. Dependent Variable: ABRESIS

Uji Regresi Sederhana

Coefficients?

Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 1731.132 504.460 3.432 .001
EPS 11.316 1.935 .637 5.847 .000

a. Dependent Variable: Harga Saham

Koefisien Determinasi

Model Summary®
Adjusted R Std. Error of the
Model R R Square Square Estimate
1 .6372 406 .394 2378.817
a. Predictors: (Constant), EPS
b. Dependent Variable: Harga Saham




Uji T

Coefficients?

Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 1731.132 504.460 3.432 .001
EPS 11.316 1.935 .637 5.847 .000

a. Dependent Variable:

Harga Saham



Lampiran 3

Uji Outlier Z — Score

No | Zeps | Zharga Saham
1 |-0,22484 -0,57326
2 |-0,25082 -0,65128
3 1-0,26228 -0,61156
4 1-0,44113 -0,61298
5 |[-0,18654 0,07852
6 |-0,25578 -0,1995
7 1-0,26131 -0,26758
8 |-0,17481 -0,33141
9 |-0,53865 -0,7144
10 | -0,43901 -0,69879
11 |-0,53484 -0,68745
12 |-0,47135 -0,47042
13 |-0,50025 -0,74347
14 | -0,52695 -0,73922
15 |-0,53644 -0,61298
16 | -0,53867 -0,64489
17 |-0,49183 -0,3839
18 | -1,04032 -0,51723
19 |-0,44126 -0,34134

20 | -0,49209 -0,41652
21 |-0,02714 0,47711

22 | 0,07884 0,68279
23 | 0,14224 0,81754
24 | 0,35422 0,54803

25 |-0,57977 -0,38106
26 | -0,40928 -0,34702
27 | -0,4172 -0,30872
28 | -0,3543 0,04448
29 | 0,20816 0,27852
30 | 0,20996 0,25016
31 | 0,34492 0,33881

32 | 0,62635 0,1615

33 | -0,46584 -0,56546
34 | -0,46402 -0,58815
35 | -0,46232 -0,57822
36 | -0,45461 -0,59596
37 | 0,13095 -0,44773
38 | 0,21341 -0,19382
39 1 0,03119 -0,42503
40 | -0,20693 -0,40092
41 | -0,19074 -0,18815




42 1-0,25705 -0,27467
43 | -0,24687 -0,24489
44 | -0,21236 -0,31581
45 | 2,62160 4,21829
46 | 4,21529 3,20055
47 | 4,29514 2,29274
48 | 2,02229 3,00196
49 1-0,25454 0,7381

50 | -0,1676 0,50548
51 | -0,23828 0,37782
52 1-0,24788 0,22179
53 |-0,33358 -0,58461
54 | -0,2395 -0,56617
55 [ -0,14094 -0,50446
56 | -0,51465 -0,50517

Histogram Hasil Transformasi

Frequency

Histogram
Dependent Variable: Transform_SQRT

Regression Standardized Residual

Mean = 2.57E-16

— Std. Dev.= 0590
N=52
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