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LAMPIRAN 1 TABULASI DATA 

NO. TAHUN 
KODE 

PERUSAHAAN 
DPR (X1) DY (X2) 

HARGA 
SAHAM (Y) 

1 

2018 

ADRO 0.46 0.08 1215 

2 AMRT 0.35 0.01 935 

3 ANTM 0.35 0.02 765 

4 ASII 0.4 0.03 8225 

5 BBCA 0.32 0.01 5200 

6 BBNI 0.35 0.03 8800 

7 BBRI 0.5 0.04 3660 

8 BJBR 0.57 0.04 2050 

9 BJTM 0.46 0.06 690 

10 BMRI 0.45 0.03 7375 

11 BNGA 0.2 0.02 915 

12 BSSR 0.54 0.19 2340 

13 HEXA 0.8 0.18 3050 

14 HMSP 0.93 0.03 3710 

15 INDF 0.5 0.03 7450 

16 ITMG 1 0.17 20250 

17 MPMX 0.56 0.62 770 

18 PTBA 0.75 0.08 4300 

19 TLKM 0.8 0.04 3750 

20 UNTR 0.4 0.04 27350 

21 

2019 

ADRO 0.47 0.06 1587 

22 AMRT 0.5 0.01 880 

23 ANTM 0.35 0 840 

24 ASII 0.4 0.03 6925 

25 BBCA 0.48 0.02 6685 

26 BBNI 0.25 0.03 7850 

27 BBRI 0.6 0.04 4400 

28 BJBR 0.4 0.05 1185 

29 BJTM 0.44 0.07 655 

30 BMRI 0.6 0.05 7675 

31 BNGA 0.4 0.03 965 

32 BSSR 0.33 0.21 1820 

33 HEXA 0.47 0.15 2260 

34 HMSP 0.9 0.06 2100 

35 INDF 0.5 0.04 7925 

36 ITMG 0.78 0.11 11475 

37 MPMX 0.4 0.14 665 

38 PTBA 0.56 0.12 2660 
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39 TLKM 0.82 0.04 3970 

40 UNTR 0.12 0.8 1525 

41 

2020 

ADRO 1.02 0.05 1430 

42 AMRT 0.36 0.03 800 

43 ANTM 0.35 0.01 1935 

44 ASII 0.29 0.02 6425 

45 BBCA 0.48 0.02 6770 

46 BBNI 0.25 0.03 6175 

47 BBRI 0.65 0.02 4170 

48 BJBR 0.56 0.1 1550 

49 BJTM 0.45 0.09 685 

50 BMRI 0.45 0.03 6325 

51 BNGA 0.6 0.08 995 

52 BSSR 0.31 0.04 1695 

53 HEXA 1.17 0.16 3480 

54 HMSP 0.62 0.08 1505 

55 INDF 0.38 0.04 6850 

56 ITMG 0.79 0.03 13850 

57 MPMX 0.39 0.23 494 

58 PTBA 0.58 0.03 2810 

59 TLKM 0.75 0.05 3310 

60 UNTR 0.4 0.02 26600 

61 

2021 

ADRO 0.16 0.03 2250 

62 AMRT 0.4 0.02 1215 

63 ANTM 0.35 0.01 2250 

64 ASII 0.48 0.04 5700 

65 BBCA 0.57 0.02 7300 

66 BBNI 0.25 0.01 6750 

67 BBRI 0.8 0.04 4110 

68 BJBR 0.52 0.07 1335 

69 BJTM 0.44 0.06 750 

70 BMRI 0.6 0.05 7025 

71 BNGA 0.6 0.04 965 

72 BSSR 0.87 0.18 4090 

73 HEXA 1.25 0.08 6150 

74 HMSP 0.45 0.07 965 

75 INDF 0.35 0.07 6325 

76 ITMG 0.8 0.06 20400 

77 MPMX 0.75 0.07 1145 

78 PTBA 0.35 0.23 2710 

79 TLKM 0.8 0.05 4040 

80 UNTR 0.45 0.08 22150 
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81 

2022 

ADRO 0.7 0.09 3850 

82 AMRT 0.27 0.01 2650 

83 ANTM 0.5 0.02 1985 

84 ASII 0.85 0.02 5700 

85 BBCA 0.57 0 8550 

86 BBNI 0.25 0.02 9225 

87 BBRI 0.85 0 4940 

88 BJBR 0.5 0.08 1345 

89 BJTM 0.52 0.06 710 

90 BMRI 0.6 0.1 9925 

91 BNGA 0.7 0.1 1185 

92 BSSR 0.9 0.38 4340 

93 HEXA 1.2 0.12 5275 

94 HMSP 0.4 0.06 840 

95 INDF 0.45 0.04 6725 

96 ITMG 1.2 0.14 39025 

97 MPMX 0.75 0.23 1125 

98 PTBA 0.7 0.15 3690 

99 TLKM 0.76 0.04 3750 

100 UNTR 1.21 0.03 26075 
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LAMPIRAN 2 SPSS 

1. Hasil Uji Statistik Deskriptif 

Descriptive Statistics 

 N Mean Std. 
Deviation 

DPR 100 .5643 .24437 

DY 100 .0794 .11095 

Closing Price 100 5332.36 6540.654 

Valid N 
(listwise) 

100   

 

2. Hasil Uji Normalitas 

(Sebelum Transformasi Data) 

One-Sample Kolmogorov-Smirnov Test 

 
Unstandardized 

Residual 

N 100 

Normal Parametersa,b Mean .0000000 

Std. Deviation 6232.49757840 

Most Extreme Differences Absolute .200 

Positive .200 

Negative -.168 

Test Statistic .200 

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

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

 

(Setelah Transformasi Data) 

One-Sample Kolmogorov-Smirnov Test 

 
Unstandardized 

Residual 

N 100 

Normal Parametersa,b Mean .0000000 

Std. Deviation 33.38184073 

Most Extreme Differences Absolute .155 

Positive .155 

Negative -.112 

Test Statistic .155 

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

a. Test distribution is Normal. 
b. Calculated from data. 
c. Lilliefors Significance Correction. 
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3. Hasil Uji Multikolinearitas 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. 

Collinearity 
Statistics 

B 
Std. 
Error Beta 

Tolera
nce VIF 

1 (Const
ant) 

1455.360 1636.200 
 

.889 .376 
  

DPR 7749.003 2592.760 .290 2.989 .004 .998 1.002 

DY -6243.859 5710.370 -.106 -1.093 .277 .998 1.002 

a. Dependent Variable: Closing Price 

 

4. Hasil Uji Autokorelasi 

Model Summaryb 

Model R R Square 
Adjusted R 

Square 
Std. Error of 
the Estimate Durbin-Watson 

1 .303a .092 .073 6296.422 2.084 

a. Predictors: (Constant), DY, DPR 
b. Dependent Variable: Closing Price 

 

5. Hasil Uji Heterokedastisitas 

(Sebelum Transformasi Data) 

Coefficientsa 

Model 
Unstandardized Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1047.875 1127.125  .930 .355 

DPR 5903.229 1786.068 .318 3.305 .001 

DY -1506.858 3933.687 -.037 -.383 .703 

a. Dependent Variable: Abs_RES 

 

(Setelah Transformasi Data) 

Coefficientsa 

Model 
Unstandardized Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1.040 .135  7.678 .000 

DPR -.406 .215 -.189 -1.893 .061 

DY -.240 .473 -.051 -.507 .613 

a. Dependent Variable: ABS_RES 
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6. Hasil Uji Analisis Linear Berganda 

Coefficientsa 

Model 
Unstandardized Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1455.360 1636.200  .889 .376 

DPR 7749.003 2592.760 .290 2.989 .004 

DY -6243.859 5710.370 -.106 -1.093 .277 

a. Dependent Variable: Closing Price 

 

7. Hasil Uji Analisis Koefisien Determinasi (R2) 

Model Summary 

Model R R Square 
Adjusted R 

Square 
Std. Error of 
the Estimate 

1 .303a .092 .073 6296.422 

a. Predictors: (Constant), DY, DPR 

 

8. Hasil Uji F 

ANOVAa 
Model Sum of Squares df Mean Square F Sig. 

1 Regression 389676332.630 2 194838166.315 4.915 .009b 

Residual 3845558580.410 97 39644933.819   

Total 4235234913.040 99    

a. Dependent Variable: Closing Price 
b. Predictors: (Constant), DY, DPR 

 

9. Hasil Uji t Parsial 

Coefficientsa 

Model 
Unstandardized Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1455.360 1636.200  .889 .376 

DPR 7749.003 2592.760 .290 2.989 .004 

DY -6243.859 5710.370 -.106 -1.093 .277 

a. Dependent Variable: Closing Price 
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