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Lampiran 1 

Jadwal Penelitian 

 

No Jenis Kegiatan 
2020 

Juni Juli Agustus September Desember 

1 
Pengajuan Proposal 

Skripsi        

 

2 Bab I-III         

3 Acc Sidang UP         

4 Sidang UP         

5 Revisi Sidang UP         

6 BAB IV-V         

7 Sidang Akhir        
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Lampiran 2 

Kartu Bimbingan 
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Lampiran 3 

Surat Izin Penelitian 
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Lampiran 4 

Tabel Durbin-Watson 
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Lampiran 5 

Tabel Uji F
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Lampiran 6 

Tabel Uji t
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Lampiran 7 

Pooling Data 

 

No. Perusahaan Kode 

1 PT. HM Sampoerna Tbk HMSP 

2 PT. Gudang Garam Tbk GGRM 

3 PT. Bentoel Internasional Investama Tbk RMBA 

4 PT. Wismilak Inti Makmur Tbk WIIM 

 

 

Lampiran 8 

Output SPSS 

Uji Chow Test 

Redundant Fixed Effects Tests   

Equation: Untitled   

Test cross-section fixed effects  

     
     Effects Test Statistic   d.f.  Prob.  

     
     Cross-section F 1.576382 (3,13) 0.2427 

Cross-section Chi-square 6.205213 3 0.1020 

     
     

 

Uji Hausman Test 

Correlated Random Effects - Hausman Test  

Equation: Untitled   

Test cross-section random effects  

     
     Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob.  

     
     Cross-section random 4.729147 3 0.1927 
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Uji Lagrange Multiplier 

    
     Test Hypothesis 

 Cross-section Time Both 

    
    Breusch-Pagan  1.966113  0.092374  2.058487 

 (0.1609) (0.7612) (0.1514) 

    

Hasil : data diolah    

    

 

 

Estimasi Parameter Common Effect Model 

Dependent Variable: Y   

Method: Panel Least Squares   

Date: 09/21/20   Time: 14:32   

Sample: 2015 2019   

Periods included: 5   

Cross-sections included: 4   

Total panel (balanced) observations: 20  

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 648.5124 5166.654 0.125519 0.9017 

X1 -1208.787 1099.865 -1.099032 0.2880 

X2 725.8917 397.9359 1.824142 0.0869 

X3 16.55022 2.470546 6.699014 0.0000 

     
     Root MSE 15706.38     R-squared 0.782145 

Mean dependent var 22559.00     Adjusted R-squared 0.741297 

S.D. dependent var 34524.74     S.E. of regression 17560.26 

Akaike info criterion 22.56152     Sum squared resid 4.93E+09 

Schwarz criterion 22.76067     Log likelihood -221.6152 

Hannan-Quinn criter. 22.60040     F-statistic 19.14777 

Durbin-Watson stat 1.810030     Prob(F-statistic) 0.000015 
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Uji Normalitas 

 

 

 

Uji Linearitas 
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Series: Standardized Residuals

Sample 2015 2019

Observations 20

Mean       2.73e-12

Median  -2146.044

Maximum  39925.84

Minimum -37844.65

Std. Dev.   16114.40

Skewness   0.384757

Kurtosis   4.392900

Jarque-Bera  2.110268

Probability  0.348146


Series: Standardized Residuals

Sample 2015 2019

Observations 20

Mean       2.73e-12

Median  -2146.044

Maximum  39925.84

Minimum -37844.65

Std. Dev.   16114.40

Skewness   0.384757

Kurtosis   4.392900

Jarque-Bera  2.110268

Probability  0.348146
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Uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .884a .782 .741 17560.660 2.782 

a. Predictors: (Constant), EPS, PER, NPM 

b. Dependent Variable: Harga Saham 

 

 

Uji Run Test 

Runs Test 

 

Unstandardized 

Residual 

Test Valuea -3378.58733 

Cases < Test Value 10 

Cases >= Test Value 10 

Total Cases 20 

Number of Runs 12 

Z .230 

Asymp. Sig. (2-tailed) .818 

a. Median 

 

 

Uji Multikolinearitas 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 647.781 5166.901  .125 .902   

NPM -1208.475 1099.830 -.260 -1.099 .288 .244 4.105 

PER 725.772 397.922 .408 1.824 .087 .271 3.684 

EPS 16.550 2.471 .865 6.699 .000 .816 1.225 

a. Dependent Variable: Harga Saham 
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Uji Heteroskedastisitas 

 

 

Analisis Korelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .884a .782 .741 17560.660 2.782 

a. Predictors: (Constant), EPS, PER, NPM 

b. Dependent Variable: Harga Saham 
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Regresi Berganda 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 647.781 5166.901  .125 .902   

NPM -1208.475 1099.830 -.260 -1.099 .288 .244 4.105 

PER 725.772 397.922 .408 1.824 .087 .271 3.684 

EPS 16.550 2.471 .865 6.699 .000 .816 1.225 

a. Dependent Variable: Harga Saham 

 

Uji Hipotesis Secara Simultan (Uji F) 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 17713163939.452 3 5904387979.817 19.147 .000b 

Residual 4934028670.548 16 308376791.909   

Total 22647192610.000 19    

a. Dependent Variable: Harga Saham 

b. Predictors: (Constant), EPS, PER, NPM 

 

 

Kurva Uji t 
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Kurva Uji F 

 


