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NO NAMA PERUSAHAAN JENIS INDUSTRI KODE
1 | Astra Agro Lestari Agriculture, Foresty and Finishing | Al
2 | Bakrie Sumatera Plantation Agriculture, Foresty and Finishing | A2
3 | London Sumatera Indonesia | Agriculture, Foresty and Finishing | A3
4 | Sampoerna Agro Agriculture, Foresty and Finishing | A4
5 | SMART Agriculture, Foresty and Finishing | A5
6 | Tunas Baru Lampung Agriculture, Foresty and Finishing | A6
7 | Salim Ivomas Pratama Agriculture, Foresty and Finishing | A7
8 | Adaro Mining and Mining Services Bl
9 | Bukit Asam Mining and Mining Services B2
10 | Aneka Tambang Mining and Mining Services B3
11 | Medco Indonesia Mining and Mining Services B4
12 | Timah (Persero) Mining and Mining Services B5
13 | Asahimas Flat Glass Basic Industry and Chemicals C1
14 | Budi Starch & Sweetener Basic Industry and Chemicals C2
15 | Chandra Asri Petrochemical Basic Industry and Chemicals C3
16 | Citra Tubindo Basic Industry and Chemicals C4
17 | Fajar Surya Wisesa Basic Industry and Chemicals C5
18 | Holcim Indonesia Basic Industry and Chemicals C6
19 | Indah Kiat Pulp and Paper Basic Industry and Chemicals C7
20 | Indo Acidatama Basic Industry and Chemicals C8
21 | Indocement Tunggal Prakarsa Basic Industry and Chemicals C9
22 | Japfa Comfeed Basic Industry and Chemicals C10
23 | Semen Indonesia Basic Industry and Chemicals Cl1
24 | Suparma Basic Industry and Chemicals C12
25 | Surabaya Agung Basic Industry and Chemicals C13
26 | Surya Toto Indonesia Basic Industry and Chemicals C14
27 | Tirta Mahakam resources Basic Industry and Chemicals C15
28 | Toba Pulp Lestari Basic Industry and Chemicals C16
29 | Unggul Indah Cahaya Basic Industry and Chemicals C17
30 | Tifico Fiber Indonesia Miscellaneous Industry D1
31 | Argo Pantes Miscellaneous Industry D2
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32 | Century Textil Industry Miscellaneous Industry D3
33 | Indorama Syntetics Miscellaneous Industry D4
34 | Sat Nusa Persada Miscellaneous Industry D5
35 | Unitex Miscellaneous Industry D6
36 | Gudang Garam Consumer Goods Industry El
37 | HM Sampoerna Consumer Goods Industry E2
38 | Indofood CBP Sukses Consumer Goods Industry E3
Makmur
39 | Kalbe Farma Consumer Goods Industry E4
40 | Kimia Farma Consumer Goods Industry E5
41 | Unilever Indonesia Consumer Goods Industry E6
KODE EcP EnP EnD EPS NPM
Al 0.370 3 0.641 1208.310 0.150
A2 -0.398 2 0.218 -202.385 -1.337
A3 -0.068 3 0.436 112.652 0.186
A4 -0.117 3 0.385 63.029 0.047
A5 0.446 4 0.705 301.143 0.052
A6 0.044 3 0.436 15.012 0.031
A7 -0.238 3 0.359 40.167 0.048
Bl -0.216 4 0.487 88.701 0.070
B2 -0.192 3 0.359 792.657 0.163
B3 -0.027 3 0.385 559.880 0.109
B4 0.373 4 0.731 0.463 0.020
B5 0.663 2 0.346 102.345 0.088
C1 4,538 3 0.615 430.472 0.363
C2 -0.037 3 0.385 -9.300 -0.026
C3 -0.313 4 0.474 -43.013 -0.006
C4 0.107 3 0.577 3546.505 0.070
C5 -0.199 3 0.359 -100.508 -0.050
C6 -0.155 5 0.551 124.248 0.098
C7 1.066 3 0.526 307.673 0.073
C8 0.007 3 0.397 2.012 0.042
C9 -0.082 4 0.705 1417.006 0.287
C10 0.015 3 0.410 71.933 0.048
C11 -0.077 5 0.628 905.333 0.219
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C12 -0.269 3 0.346 8.334 0.012
C14 0.195 3 0.423 408.539 0.164
C15 -0.250 2 0.231 -99.879 -0.190
C16 -0.207 4 0.487 18.210 0.042
C17 -0.019 2 0.256 22.384 0.002
D1 -0.058 3 0.385 -15.721 -0.028
D2 0.336 3 0.423 -254.970 -0.089
D3 0.300 3 0.423 -1764.250 -0.027
D4 -0.160 3 0.359 25.382 0.003
D5 -0.044 3 0.372 6.107 0.006
D6 0.136 3 0.397 1468.125 0.072
El -0.247 3 0.359 2249.863 0.078
E2 0.050 3 0.385 1142.752 0.138
E3 0.324 3 0.423 381.628 0.089
E4 0.190 2 0.410 37.800 0.120
E5 -0.203 3 0.359 38.630 0.049
E6 0.271 5 0.795 727.259 0.174
KODE EcP EnP EnD EPS NPM
Al -0.050 0.385 3 1600.169 0.218
A2 -0.658 0.308 3 -77.813 -0.430
A3 0.067 0.372 3 163.497 0.265
Ad -0.130 0.372 3 177.931 0.113
A5 0.055 0.654 4 749.411 0.078
A6 -0.138 0.372 3 49.326 0.064
A7 0.018 0.385 3 95.859 0.110
Bl 0.089 0.782 5 116.498 0.104
B2 -0.030 0.513 4 1262.770 0.251
B3 0.000 0.385 3 798.640 0.134
B4 -0.174 0.487 4 0.547 0.021
B5 0.190 0.538 3 85.752 0.059
C1 0.252 0.551 3 314.302 0.286
C2 -0.552 0.321 3 1.240 0.002
C3 0.655 0.731 4 -275.065 -0.038
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C4 0.189 0.538 3 414.785 0.009
C5 -0.444 0.205 2 2.136 0.013
C6 0.350 0.821 5 176.204 0.150
C7 -0.474 0.449 4 87.832 0.020
C8 -0.101 0.372 3 2.817 0.044
C9 0.307 0.679 4 1293.942 0.275
C10 0.679 0.603 3 518.618 0.060
Cl1 0.386 0.821 5 817.160 0.247
C12 0.214 0.538 3 26.738 0.031
C13 -0.101 0.244 2 46.131 0.712
Cl4 0.383 0.564 3 476.659 0.150
Ci15 0.066 0.397 2 -31.836 -0.049
C16 0.018 0.641 4 -22.031 -0.029
C17 -0.008 0.385 3 7977 0.001
D1 0.047 0.513 3 16.211 0.022
D2 -0.284 0.346 3 -354.540 -0.119
D3 -0.356 0.333 3 -8805.250 -0.128
D4 -0.460 0.321 3 14.242 0.001
D5 -0.017 0.385 3 5.355 0.004
D6 -0.193 0.359 3 -1486.125 -0.081
El -0.468 0.321 3 2086.153 0.082
E2 0.178 0.538 3 2269.061 0.149
E3 0.141 0.526 3 373.794 0.101
E4 0.307 0.551 3 28.455 0.127
E5 0.803 0.615 3 36.934 0.055
E6 -0.251 0.603 5 657.493 0.177
DATA]

KODE EcP EnP EnD EPS NPM
Al -0.107 0.372 3 1586.390 0.232
A2 -0.229 0.359 3 54.468 0.204
A3 -0.072 0.372 3 249.379 0.363
A4 0.000 0.449 3 290.753 0.175
Ab 0.339 0.551 3 651.275 0.061
Ab 0.584 0.590 3 70.407 0.093
B1 -0.233 0.487 4 156.025 0.138
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B2 -0.076 0.500 4 1340.307 0.292
B3 1.758 0.744 3 776.490 0.130
B4 -0.225 0.487 4 13.292 0.427
B5 -0.286 0.346 3 178.185 0.110
C1 0.099 0.526 3 202.445 0.186
C2 0.143 0.526 3 16.644 0.025
C3 -0.285 0.474 4 262.493 0.040
C4 0.756 0.744 4 821.030 0.018
C5 0.498 0.577 3 53.406 0.032
C6 -0.057 0.628 5 138.792 0.141
C7 -0.294 0.474 4 -1.416 -0.001
C8 -0.144 0.372 3 3.985 0.062
C9 0.042 0.385 3 978.267 0.229
C10 0.750 0.474 2 324.070 0.043
Cl1 0.200 0.667 4 661.793 0.240
C12 0.000 0.449 3 22.169 0.028
C13 1.552 0.590 2 -23.258 -0.220
C14 1.264 0.679 3 4362.480 0.163
C15 -0.223 0.359 3 4.458 0.008
C16 0.898 0.756 4 16.370 0.027
C17 0.098 0.526 3 19.117 0.002
D1 -0.277 0.346 3 55.888 0.074
D2 -0.411 0.333 3 -418.400 -0.166
D3 1.762 0.744 3 8366.750 0.091
D4 -0.093 0.372 3 611.595 0.057
D5 -0.195 0.359 3 -4.169 -0.004
D6 -0.257 0.346 3 -1022.375 -0.040
El 0.457 0.449 2 2543.689 0.117
E2 0.331 0.679 4 1839.933 0.153
E3 0.020 0.449 3 338.766 0.102
E4 0.037 0.449 3 145.947 0.136
E5 1.075 0.654 3 30.926 0.049
E6 0.059 0.654 4 565.802 0.177
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KODE EcP EnP EnD EPS NPM
A2 -0.621 0.308 3 53.175 0.240
A3 0.350 0.564 3 757.018 0.288
A5 0.676 0.603 3 438.891 0.062
A6 -0.079 0.372 3 52.405 0.084
Bl 0.490 0.705 4 69.370 0.090
B2 0.361 0.692 4 867.594 0.253
B3 0.125 0.526 3 175.605 0.192
B4 0.378 0.564 3 2.375 0.095
B5 0.374 0.564 3 188.348 0.114
C1 1.789 0.744 3 762.611 0.136
C2 -0.324 0.346 3 12.423 0.022
C3 0.126 0.654 4 478.416 0.067
C4 -0.194 0.359 3 206.519 0.086
C5 0.444 0.564 3 114.206 0.084
C6 0.084 0.782 5 108.363 0.139
C7 -0.425 0.333 3 21.332 0.005
C8 -0.472 0.321 3 1.633 0.029
C9 -0.187 0.487 4 876.034 0.290

Cl1 -0.083 0.500 4 616.893 0.255
C12 -0.246 0.231 2 19.853 0.025
C13 -0.447 0.205 2 -22.257 -0.170
Cl4 4.871 0.897 3 3875.960 0.173
C16 1918 0.885 4 2.622 0.004
C17 -0.585 0.308 3 77.209 0.009
D1 0.175 0.359 3 20.134 0.036
D2 -0.470 0.321 3 -372.071 -0.188
D3 -0.470 0.231 2 -2623.250 -0.042
D4 2.147 0.782 3 355.234 0.042
D5 -0.708 0.295 3 -7.121 -0.006
D6 -0.470 0.205 2 -3161.000 -0.154
E4 1.080 0.654 3 132.316 0.131
E5 -0.264 0.346 3 24.976 0.044
E6 0.013 0.577 4 459.871 0.172
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KODE EcP EnP EnD EPS NPM
A2 0.565 0.590 3 66.706 0.109
A3 1513 0.705 3 518.305 0.221
A5 -0.092 0.372 3 260.373 0.053
A6 0.092 0.526 3 67.482 0.101
Bl 1.626 0.846 4 138.050 0.164
B2 0.520 0.705 4 1184.604 0.538
B3 0.081 0.654 4 62.406 0.068
B4 -0.599 0.308 3 0.634 0.034
B5 0.044 0.449 3 62.343 0.041
C1 0.379 0.564 3 155.053 0.035
C2 0.588 0.590 3 41.458 0.087
C3 0.234 0.538 3 663.302 0.102
C4 -0.990 0.372 3 166.153 0.059
C5 -0.097 0.372 3 111.674 0.101
C6 1.310 0.679 4 119.053 0.153
C7 1201 0.667 3 -273.426 -0.089
C8 -0.473 0.321 3 4.216 0.072
C9 1.861 0.885 5 746.714 0.260

Cl1 0.748 0.731 4 565.244 0.233
C12 1.206 0.282 1 18.051 0.026
C13 -0.555 0.205 2 -144.013 -0.761
C14 -0.088 0.372 3 3656.420 0.186
C16 -0.073 0.500 4 -37.932 -0.070
C17 -0.271 0.346 3 100.883 0.015
D2 -0.049 0.321 2 -225.429 -0.100
D3 -0.049 0.449 3 -11917.750 -0.191
D4 -0.109 0.372 3 163.870 0.023
D5 -0.730 0.423 3 -20.504 -0.018
D6 0.009 0.449 3 3835.000 0.211
E4 1.702 0.731 3 103.354 0.116
E5 0.000 0.449 3 11.254 0.022
E6 -0.246 0.359 3 413.499 0.167
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Deskriptif Statistik

Descriptives

Descriptive Statistics

Minimum Maximum Mean Std. Deviation
ECP 186 -.990 4.871 .18404 728532
END 186 .205 4.000 .45681 .291142
ENP 186 1 5 3.20 .696
EPS 186 -11917.750 8366.750 265.28715 1533.144777
NPM 186 -1.337 712 .07091 176247,
Valid N (listwise) 186

HASIL UJI ASUMSI KLASIK

A. Uji Normalitas

Normal P-P Plot of Regression Standardized
Residual

Dependent Variable: ECP
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B. Uji Multikolinieritas

Coefficients?
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Unstandardized Standardized Collinearity
Model Coefficients Coefficients t Sig. Statistics
B Std. Error Beta Tolerance | VIF
1|(Constant) .044 122 .358/.721
EnD 7.322 .297 1.295| 24.679|.000 421 2.377
EnP -.961 .054 -.919 -|.000 .438| 2.285
17.854

EPS -2.726E-6 .000 -.006| -.151(.881 798| 1.253
NPM .265 179 .064| 1.481|.140 .619| 1.617

a. Dependent Variable: EcP

Collinearity Diagnostics®

. . . - Variance Proportions
Model|Dimension|Eigenvalue|Condition Index
(Constant)|EnD|EnP|EPS|NPM
1 3.831 1.000 .00 .00|.00|.01] .02
2 1.178 1.803 .00 .00|.00|.29| .09
1 3 .658 2.413 .00 .00|.00|.59] .32
4 .285 3.669 .00 .00|.00|.07 | .55
5 .035 10.479 .61 .451.00|.01 | .02
6 .013 17.066 .38 .551.99|.04 | .00
a. Dependent Variable: EcP
C. Uji Heteroskedastisitas
Scatterplot

Dependent Variable: ECP

4

Regression Studentized Residual

T
4

Regression Standardized Predicted Value




D. Uji Autokorelasi

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .888? .789 787 .336622 1.785

a. Predictors: (Constant), EnP, EnD

b. Dependent Variable: EcP

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .288° .083 .073 1476.386098 1.959

a. Predictors: (Constant), EnP, EnD

b. Dependent Variable: EPS

Model Summary®
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Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .373° .139 .129 .164447 2.051
a. Predictors: (Constant), EnP, EnD
b. Dependent Variable: NPM
Hasil Regresi Linier
Tahap |
X1 terhadap Y
Coefficients®
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant) .045 .252 .179].858
EnP .043 .077 .041].563|.574 1.000[ 1.000

a. Dependent Variable: EcP
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Tahap Il
X1 terhadap X2

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant) .005 .030 .149|.882
EnP .136 .009 .732(14.592].000 1.000| 1.000
a. Dependent Variable: EnD
Tahap Il
X1 terhadap Y
Coefficients®
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant) -1.388 147 -9.432|.000
EnD 3.587 .322 .634(11.133].000 1.000| 1.000

a. Dependent Variable: EcP

Regresi Linier Berganda
Tahap |
X1 dan X2 terhadap Y

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .888°% .789 787 .336622 1.785
a. Predictors: (Constant), EnP, EnD
b. Dependent Variable: EcP
Coefficients®
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t Sig.| Tolerance | VIF
1 (Constant)] .012 .116 .101{.919
EnD 7.367 .282 1.303| 26.116/.000 .464] 2.157
EnP -.955 .052 -.913 -[.000 .464] 2.157
18.297

a. Dependent Variable: EcP



Tahap Il
X1 dan X2 terhadap Y(a)

Model Summary®
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Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .288° .083 .073 1476.386098 1.959
a. Predictors: (Constant), EnP, EnD
b. Dependent Variable: EPS
Coefficients®
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant) -419.192 510.473 -.8211.413
EnD 4748.526 1237.184 .399] 3.838|.000 464 2.157
EnP -436.600 229.031 -.198 -|.058 .464{ 2.157
1.906

a. Dependent Variable: EPS

Tahap Il
X1 dan X2 terhadap Y(b)

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .373° .139 .129 .164447 2.051
a. Predictors: (Constant), EnP, EnD
b. Dependent Variable: NPM
Coefficients®
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant)] -.195 .057 -|.001
3.436
EnD .360 .138 .263] 2.610|.010 .464] 2.157
EnP .034 .026 .134] 1.331].185 .464] 2.157

a. Dependent Variable: NPM
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Uji Signifikasi Parameter Individual (Uji Statistik t)
X1 dan X2 terhadap Y

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t Sig.| Tolerance | VIF
1 (Constant)] .012 .116 .101{.919
EnD 7.367 .282 1.303| 26.116/.000 .464] 2.157
EnP -.955 .052 -.913 -{.000 .464] 2.157
18.297

a. Dependent Variable: EcP
Persamaan I:

EcP =012 + 7,367EnD — 0,955EnP

X1 dan X2 terhadap Y (a)

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant)] -419.192 510.473 -.8211.413
EnD 4748.526 1237.184 .399] 3.838|.000 .464| 2.157
EnP -436.600 229.031 -.198 -|.058 .464| 2.157
1.906

a. Dependent Variable: EPS

EPS = —419,192 + 4748,526 EnD — 436,6 EnP

X1 dan X2 terhadap Y(b)

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant)] -.195 .057 -|.001
3.436
EnD .360 .138 .263] 2.610|.010 .464] 2.157
EnP .034 .026 .134] 1.331].185 .464] 2.157

a. Dependent Variable: NPM

NPM = —0,195 + 0,360 EnD + 0,34 EnP



X1 terhadap Y

Coefficients?
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Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant)] .045 .252 .179|.858
EnP .043 .077 .041].563|.574 1.000] 1.000
a. Dependent Variable: EcP
EcP = 0,045+ 043 EnP
X1 terhadap X2
Coefficients®
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant) .005 .030 .149|.882
EnP .136 .009 .732(14.592|.000 1.000] 1.000]
a. Dependent Variable: EnD
EnD = 0,005 + 0,136 EnP
X2 terhadap Y
Coefficients®
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant) -1.388 147 -9.432|.000
EnD 3.587 .322 .634(11.133|.000 1.000] 1.000]

a. Dependent Variable: EcP

EcP = —1,388 + 3587 EnD



