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Lampiran 5 : Harga saham perusahaan indeks LQ-45 periode 

2017-2019 

Lampiran  : Harga Saham (Closing Price) 

Perusahaan Indeks LQ45 periode 2017 - 2019 

Tabel 5.1 : Harga Saham (Closing Price)   

No Nama Perusahaan 
Harga Saham 

2017 2018 2019 

1 AKRA 6.350 4.290 3.950 

2 ANTM 625 765 840 

3 BSDE 1.700 1.255 1.255 

4 EXCL 2.960 1.980 3.150 

5 GGRM 83.800 83.625 53.000 

6 HMSP 4.730 3.710 2.100 

7 ICBP 8.900 10.450 11.150 

8 INDF 7.625 7.450 7.925 

9 INTP 21.950 18.450 19.025 

10 JSMR 6.400 4.280 5.175 

11 KLBF 1.690 1.520 1.620 

12 LPPF 10.000 5.600 4.210 

13 MNCN 1.285 690 1.630 

14 PTBA 2.460 4.300 2.660 

15 PTPP 2.640 1.805 1.585 

16 SCMA 2.480 1.870 1.410 

17 TLKM 4.440 3.750 3.970 

18 UNTR 35.400 27.350 21.525 

19 UNVR 11.180 9.080 8.400 

20 WIKA 1.550 1.655 1.990 

21 WSKT 2.210 1.680 1.485 

 

 

 



Lampiran 6 : Perhitungan ROE perusahaan indeks LQ-45 

periode 2017-2019 

Lampiran  : Perhitungan ROE (Return On Equity) 

Perusahaan Indeks LQ45 periode 2017 - 2019 

Tabel 5.2 : Hasil Perhitungan ROE (Return On Equity)   

No Nama Perusahaan 
Return On Equity 

(ROE) 

2017 2018 2019 

1 AKRA 0,159 0,196 0,086 

2 ANTM 0,007 0,044 0,011 

3 BSDE 0,195 0,050 0,096 

4 EXCL 0,017 -0,180 0,037 

5 GGRM 0,184 0,173 0,214 

6 HMSP 0,371 0,383 0,385 

7 ICBP 0,194 0,212 0,199 

8 INDF 0,281 0,027 0,260 

9 INTP 0,076 0,046 0,083 

10 JSMR 0,308 0,320 0,346 

11 KLBF 0,181 0,168 0,158 

12 LPPF 1,021 0,863 1,026 

13 MNCN 0,161 0,155 0,192 

14 PTBA 0,329 0,314 0,222 

15 PTPP 0,127 0,118 0,069 

16 SCMA 0,341 0,325 0,202 

17 TLKM 0,239 0,180 0,191 

18 UNTR 0,163 0,207 0,194 

19 UNVR 1,354 1,202 1,400 

20 WIKA 0,095 0,117 0,138 

21 WSKT 0,277 0,220 0,052 

 

 

 

 



Lampiran 7 : Perhitungan DER perusahaan indeks LQ-45 

periode 2017-2019 

 

Lampiran  : Perhitungan DER (Debt To Equity Ratio) 

Perusahaan Indeks LQ45 periode 2017 - 2019 

Tabel 5.3 : Hasil Perhitungan DER (Debt To Equity Ratio)   

No Nama Perusahaan 

Debt To Equity Ratio 
(DER) 

2017 2018 2019 

1 AKRA 0,420 0,505 0,553 

2 ANTM  0,503 0,472 

3 BSDE 0,358 0,535 0,460 

4 EXCL 0,897 1,258 1,408 

5 GGRM 0,488 0,384 0,342 

6 HMSP 0,003 0,003 0,012 

7 ICBP 0,120 0,104 0,093 

8 INDF 0,780 0,088 0,608 

9 INTP 0,004 0,005 0,005 

10 JSMR 2,151 1,949 2,299 

11 KLBF 0,024 0,024 0,051 

12 LPPF 1,331 1,774 1,767 

13 MNCN 0,408 0,455 0,385 

14 PTBA 0,072 0,052 0,035 

15 PTPP 0,794 0,965 1,233 

16 SCMA 0,017 0,004 0,002 

17 TLKM 0,384 0,446 0,671 

18 UNTR 0,103 0,192 0,242 

19 UNVR 0,667 0,061 0,751 

20 WIKA 0,714 0,981 0,914 

21 WSKT 3,186 3,591 3,964 

 

 

 

 



Lampiran 8 : Perhitungan CR perusahaan indeks LQ-45 periode 

2017-2019 

 

Lampiran  : Perhitungan CR (Current Ratio) Perusahaan 

Indeks LQ45 periode 2017 - 2019 

Tabel 5.4 : Hasil Perhitungan CR (Current Ratio)   

No Nama Perusahaan 

Current Ratio 
(CR) 

2017 2018 2019 

1 AKRA 1,624 1,398 1,237 

2 ANTM 1,621 1,542 1,448 

3 BSDE 2,373 3,362 3,938 

4 EXCL 0,472 0,449 0,336 

5 GGRM 1,936 2,058 2,062 

6 HMSP 5,272 4,302 3,276 

7 ICBP 2,428 1,952 2,536 

8 INDF 1,503 1,066 1,272 

9 INTP 3,703 3,137 3,312 

10 JSMR 0,760 0,380 0,280 

11 KLBF 4,509 4,658 4,355 

12 LPPF 1,139 1,100 1,058 

13 MNCN 4,604 3,407 3,569 

14 PTBA 2,463 2,378 2,490 

15 PTPP 1,445 1,415 1,368 

16 SCMA 3,644 4,261 3,599 

17 TLKM 1,048 0,925 0,667 

18 UNTR 1,804 1,141 1,560 

19 UNVR 0,634 0,748 0,653 

20 WIKA 1,344 1,542 1,395 

21 WSKT 1,002 1,179 1,089 

 

 

 



Lampiran 9 : Perhitungan TATO perusahaan indeks LQ-45 

periode 2017-2019 

 

Lampiran  : Perhitungan TATO (Total Assets TurnOver) 

Perusahaan Indeks LQ45 periode 2017 - 2019 

Tabel 5.5 : Hasil Perhitungan TATO (Total Assets TurnOver)   

No Nama Perusahaan 

Total Assets TurnOver 
(TATO) 

2017 2018 2019 

1 AKRA 1,087 1,181 1,014 

2 ANTM 0,422 0,759 1,084 

3 BSDE 0,225 0,127 0,130 

4 EXCL 0,406 3,98 0,401 

5 GGRM 1,248 1,385 1,405 

6 HMSP 1,191 1,137 1,057 

7 ICBP 1,126 1,118 1,093 

8 INDF 0,798 0,760 0,796 

9 INTP 0,500 0,547 0,575 

10 JSMR 0,443 0,449 0,264 

11 KLBF 1,215 1,161 1,117 

12 LPPF 3,238 3,562 3,605 

13 MNCN 0,468 0,456 0,468 

14 PTBA 0,886 0,876 0,835 

15 PTPP 0,515 0,478 0,417 

16 SCMA 0,827 0,815 0,822 

17 TLKM 0,647 0,635 0,577 

18 UNTR 0,785 0,728 0,756 

19 UNVR 2,179 2,141 2,079 

20 WIKA 0,573 0,562 0,438 

21 WSKT 0,462 0,392 0,256 

 

 

 



Lampiran 10 : Perhitungan EPS perusahaan indeks LQ-45 

periode 2017-2019 

 

Lampiran  : EPS (Earning Per Share) Perusahaan Indeks LQ45 

periode 2017 – 2019 

Tabel 5.6 : Nilai EPS (Earning Per Share)   

No Nama Perusahaan 

Earning Per Share (X5) 
(rupiah) 

2017 2018 2019 

1 AKRA 302,5 413,5 180,3 

2 ANTM 28,5 181,8 40,8 

3 BSDE 255,6 67,4 147 

4 EXCL 35 -308 67 

5 GGRM 4.030 4.050 5.655 

6 HMSP 109 116 118 

7 ICBP 326 392 432 

8 INDF 475 474 559 

9 INTP 505,2 311,3 498,6 

10 JSMR 303,2 303,5 304,1 

11 KLBF 51,3 52,4 53,5 

12 LPPF 654 377 492 

13 MNCN 109,1 120 179,8 

14 PTBA 425 477 371 

15 PTPP 234 242 150 

16 SCMA 91,1 101,6 72,9 

17 TLKM 223,6 182 188,4 

18 UNTR 1.985 2.983 3.033 

19 UNVR 183,6 238,8 193,8 

20 WIKA 134,1 193 254,7 

21 WSKT 284,1 292 69,1 

 

 



Lampiran 11 : Hasil Output SPSS 

 

Analisis Statistik Deskriptif 

 

Descriptive Statistics 

  N Minimum Maximum Mean Std. 
Deviation 

ROE 63 -0,180 1,400 0,26637 0,312057 

DER 63 0,002 3,964 0,69100 0,862859 

CR 63 0,280 5,272 2,05124 1,306237 

TATO 63 0,127 3,605 0,92160 0,722472 

EPS 63 -308,00 5655,00 556,5905 1076,98515 

HARGA 
SAHAM 

63 625,00 83800,00 9110,8730 16327,48802 

Valid N 
(listwise) 

63         

 

 
Asumsi Klasik  

Uji Normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

    Unstandardized Residual 

N   63 

Normal 
Parametersa,b 

Mean 0,0000000 

  Std. 
Deviation 

7605,702362 

Most Extreme 
Differences 

Absolute 0,215 

  Positive 0,199 

  Negative -0,215 

Test Statistic   0,215 

Asymp. Sig.  
(2-tailed) 

  0,000c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 



Hasil Pengulangan Outlier Model 1 

 

Casewise Diagnosticsa 

Case 
Number 

CODE Std. 
Residual 

HARGA 
SAHAM 

Predicted 
Value 

Residual 

13 GGRM 3,562 83800,00 55545,1750 28254,82504 

14   3,475 83625,00 56061,1457 27563,85433 

15   -3,063 53000,00 77293,2122 -24293,21223 

a. Dependent Variable: HARGA SAHAM  

 

 

Hasil Pengulangan Outlier Model 2 

 

Casewise Diagnosticsa 

Case 
Number 

CODE Std. 
Residual 

HARGA 
SAHAM 

Predicted 
Value 

Residual 

22 INTP 3,245 21950,00 7459,1062 14490,89383 

49 UNTR 3,177 35400,00 21215,8544 14184,14565 

a. Dependent Variable: HARGA SAHAM  

 

 

Hasil Pengulangan Outlier Model 3 

 

Casewise Diagnosticsa 

Case 
Number 

CODE Std. 
Residual 

HARGA 
SAHAM 

Predicted 
Value 

Residual 

22 INTP 4,040 18450,00 4769,4477 13680,55230 

23   3,799 19025,00 6161,2552 12863,74476 

a. Dependent Variable: HARGA SAHAM  

 

 

 

 

 

 

 

 



Hasil Uji Normalitas Setelah Outlier 

 

One-Sample Kolmogorov-Smirnov Test 

    Unstandardized Residual 

N   56 

Normal 
Parametersa,b 

Mean 0,0000000 

  Std. 
Deviation 

1970,173928 

Most Extreme 
Differences 

Absolute 0,115 

  Positive 0,115 

  Negative -0,053 

Test Statistic   0,115 

Asymp. Sig.  
(2-tailed) 

  0,064c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

 

Uji Multikolinearitas 

 

Coefficientsa 

 
Model  

  Collinearity Statistics   

  Tolerance VIF 

1 (Constant)     

  ROE 0,359 2,785 

  DER 0,694 1,441 

  CR 0,670 1,492 

  TATO 0,363 2,753 

  EPS 0,929 1,077 

a. Dependent Variable: HARGA SAHAM  

 

 

 

 



Uji Autokorelasi 

 

Model Summaryb 

Model Durbin-Watson 

1 1,116 

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

b. Dependent Variable: HARGA SAHAM 

 

 

Analisis Regresi Linear Berganda 

 

Coefficientsa 

Model   Unstandardized Coefficients 
  

    B Std. Error 

1 (Constant) 3484,399 903,877 

  ROE 3641,503 1422,743 

  DER -978,406 374,218 

  CR -686,600 252,415 

  TATO -85,995 612,303 

  EPS 7,100 0,529 

a. Dependent Variable: HARGA SAHAM 

 

 

Uji Koefisien Determinasi dengan Model Summary 

 

Model Summaryb 

Model R 
R 

Square 
Adjusted 
R Square 

Std. Error of 
the Estimate 

1 ,914a 0,836 0,819 2066,336 

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

b. Dependent Variable: HARGA SAHAM 

 

 



 

Hasil Uji T terhadao Harga Saham 

 

Coefficientsa 

Model   Standardized 
Coefficients 

t Sig. 

    Beta     

1 (Constant)   3,855 0,000 

  ROE 0,245 2,559 0,014 

  DER -0,180 -2,615 0,012 

  CR -0,190 -2,720 0,009 

  TATO -0,013 -0,140 0,889 

  EPS 0,799 13,434 0,000 

a. Dependent Variable: HARGA SAHAM  

 

 


