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Lampiran 2

INSTRUMEN PENELITIAN

No. Variabel Rumus

Sales t — (Sales t-1)

1 Sales Growth (X1) Sales Growth =
Sales t-1
2 | Net Profit Margin (X2) Laba Bersih setelah pajak
NPM =

Penjualan Bersih

3 | Earning Per Share (x3) cos - Laba Bersih setelah pajak
Jumlah Saham Beredar

4 Harga Saham Harga saham penutupan yang nilainya diakses di

investing.com
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Lampiran 3 Hasil Penelitian (Uji Statistik)

DATA SEBELUM DI LAG_Y

1. Uji Statistik Deskriptif

Descriptive Statistics

Std.

N Minimum  Maximum Mean Deviation
SG 36 -.129 319 .07719 123035
NPM 36 .029 225 12156 .069788
EPS 36 .040 .940 34847 .244548
HS 36 7125 17700 11401.19 2795.918
Valid N 36
(listwise)

2. Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized Residual

N 36
Normal Parameters®®  Mean .0000000

Std. Deviation 1701.26632200
Most Extreme Absolute .078
Differences Positive .078

Negative -.041
Test Statistic .078
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.

3. Uji Multikolinearitas

Collinearity
Statistics
Model Tolerance VIF
1 (Constant)
SG .954 1.048
NPM 575 1.738
EPS .595 1.679

80



4. Uji Heteroskedastisitas

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 1130.629 361.998 3.123 .004
SG -1457.051 1459.677 -.176 -.998 .326
NPM 1630.283  3314.332 112 492 626
EPS 363.546 929.804 .087 391 .698
a. Dependent Variable: ABS_RES
5. Uji Autokorelasi
Model Summary®
Adjusted R~ Std. Error of Durbin-
Model R R Square Square the Estimate Watson
1 7942 630 595 1779.227 1.187
a. Predictors: (Constant), EPS, SG, NPM
b. Dependent Variable: HS
6. Uji Regresi Linear Berganda
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 8023.274 620.484 12.931 .000
SG 10811.616  2501.962 476 4.321 .000
NPM 23716.244  5680.936 592 4.175 .000
EPS -974.304 1593.732 -.085 -.611 545
a. Dependent Variable: HS
7. Uji F atau Simultan
ANOVA?
Model Sum of Squares  df Mean Square F Sig.
1 Regression  172299777.100 3 57433259.050 18.143 .000P

Residual 101300748.500 32  3165648.390

Total 273600525.600 35

a. Dependent Variable: HS
b. Predictors: (Constant), EPS, SG, NPM
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8. Uji T atau Parsial

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 8023.274 620.484 12.931 .000
SG 10811.616 2501.962 476 4,321 .000
NPM 23716.244 5680.936 592 4.175 .000
EPS -974.304 1593.732 -.085 -.611 545

a. Dependent Variable: HS

9. Kaoefisien Determinasi
Model Summary®

Model R R Square Adjusted R Square

Std. Error of the
Estimate

1 7942 .630 .595

1779.227

a. Predictors: (Constant), EPS, SG, NPM
b. Dependent Variable: HS
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DATA SESUDAH DI

1. Uji Normalitas

LAGY

One-Sample Kolmogorov-Smirnov Test
Unstandardized Residual

N 35
Normal Parameters®? Mean ,0000000
Std. 1628,73460840
Deviation
Most Extreme Absolute ,104
Differences Positive ,104
Negative -,064
Test Statistic ,104
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.
2. Uji Multikolinearitas
Coefficients?
Collinearity
Statistics
Model Tolerance VIF
1 SG ,975 1,025
NPM ,529 1,889
EPS ,530 1,886
a. Dependent Variable: LAG_Y
3. Uji Heteroskedastisitas
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 1186,145 321,329 3,691 ,001
SG -1594,393 1336,776 -209  -1,193 242
NPM 2928,562 3147,090 222 ,931 ,359
EPS -245,170 873,966 -,067 -,281 ,781

a. Dependent Variable: ABRESID
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4. Uji Autokorelasi

Model Summary®
Adjusted R Std. Error of
Model R R Square Square the Estimate Durbin-Watson
1 ,8072 ,652 ,606 1643,352625 1,971
a. Predictors: (Constant), EPS, SG, NPM
b. Dependent Variable: LAG_Y

5. Uji Regresi Linear Berganda

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 8340,722 598,311 13,940 ,000
SG 10707,334 2489,064 ,465 4,302 ,000
NPM 31296,045 5859,853 ,783 5,341 ,000
EPS -3673,512 1627,316 -,331 -2,257 ,031

a. Dependent Variable: LAG_Y

6. Uji F atau Simultan

ANOVA?
Model Sum of Squares  Df Mean Square F Sig.
1 Regression 165510153,735 3 55170051,245 18,962 ,000°
Residual 90194398,437 31 2909496,724
Total 255704552,171 34

a. Dependent Variable: LAG_Y
b. Predictors: (Constant), EPS, SG, NPM
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7. Uji T atau Parsial

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 8340,722 598,311 13,940 ,000
SG 10707,334 2489,064 ,465 4,302 ,000
NPM 31296,045 5859,853 ,783 5,341 ,000
EPS -3673,512 1627,316 -331  -2,257 ,031

b. Dependent Variable: LAG_Y

8. Koefisien Determinasi

Model Summary®
Model R R Square  Adjusted R Square

Std. Error of the Estimate

1 ,805° ,647 ,613

1705,72469

a. Predictors: (Constant), EPS, SG, NPM
b. Dependent Variable: LAG_Y
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Lampiran 9

Data Perhitungan Variabel Sales Growth

DATA HASIL PERHITUNGAN VARIABEL

Sales Growth =

Sales t — (Sales t-1)

Sales t-1
Tahun | Triwulan Sales t Sales t-1 Sales Growth
1 5.543.803.206 4.283.657.849 0,294
2 11.422.242.662 8.657.561.984 0,319
2013 3 17.390.838.879 13.667.315.056 0,272
4 24.501.240.780 19.598.247.884 0,250
1 6.177.992.744 5.543.803.206 0,114
2 12.885.494.614 11.422.242.662 0,128
2014 3 10.348.972.715 | 17.390.838.879 0,113
4 26.987.035.135 24.501.240.780 0,101
1 6.340.290.628 6.177.992.744 0,026
2 12.640.124.859 12.885.494.614 -0,019
2015 3 19.114.609.462 19.348.972.715 -0,012
4 26.948.004.471 26.987.035.135 -0,001
1 6.020.920.214 6.340.290.628 -0,050
2 12.470.180.409 12.640.124.859 -0,013
2016 3 19.082.490.690 19.114.609.462 -0,002
4 26.134.306.138 26.948.004.471 -0,030
1 6.398.629.233 6.020.920.214 0,063
2 12.714.008.110 12.470.180.409 0,020
2017 3 20.551.976.315 19.082.490.690 0,077
4 27.813.664.176 26.134.306.138 0,064
1 6.617.534.441 6.398.629.233 0,034
2018 2 13.308.440.058 |  12.714.008.110 0,047
3 21.455.291.368 20.551.976.315 0,044
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4 30.687.625.970 27.813.664.176 0,103

1 8.127.076.099 6.617.534.441 0,228

2 16.351.036.902 13.308.440.058 0,229
2019 3 28.123.026.059 21.455.291.368 0,311

4 40.368.107.021 30.687.625.970 0,315

1 8.580.035.001 8.127.076.099 0,056

2 16.025.939.010 16.351.036.902 -0,020
2020 3 25.624.933.110 28.123.026.059 -0,089

4 35.171.668.029 40.368.107.000 -0,129

1 8.076.719.210 8.580.035.000 -0,059

2 16.213.344.075 16.025.939.000 0,012
2021 3 25.330.461.042 25.624.933.000 -0,011

4 34.957.871.036 35.171.668.000 -0,006

Data Perhitungan Variabel Net Profit Margin

Net Profit Margin = Laba Bersih setelah pajak / Penjualan Bersih
Tahun | Triwulan Laba b;;sj?ksetelah Penjualan bersih NI\e/ItaFrI]ci)r]:it

1 1.228.227.267 5.543.803.206 0,222

2 2.570.669.285 11.422.242.662 0,225
2018 3 3.892.390.952 17.390.838.879 0,224

4 5.354.298.521 24.501.240.780 0,219

1 1.304.581.780 6.177.992.744 0,211

2 2.834.876.299 12.885.494.614 0,220
201 3 4.093.040.200 19.348.972.715 0,212

4 5.573.577.279 26.987.035.135 0,207

1 1.193.786.939 6.340.290.628 0,188
2015 2 2.193.588.222 12.640.124.859 0,174
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3 3.208.358.811 19.114.609.462 0,168
4 4.525.441.038 26.948.004.471 0,168
1 1.050.071.820 6.020.920.214 0,174
2 1.991.277.487 12.470.180.409 0,160
2016 3 2.963.814.713 19.082.490.690 0,155
4 4.535.036.823 26.134.306.138 0,174
1 750.661.889 6.398.629.233 0,117
2 1.104.884.740 12.714.008.110 0,087
2017 3 1.470.857.817 20.551.976.315 0,072
4 1.650.006.251 27.813.664.176 0,059
1 411.228.647 6.617.534.441 0,062
2 965.140.827 13.308.440.058 0,073
2018 3 2.069.320.175 21.455.291.368 0,096
4 3.085.704.236 30.687.625.970 0,101
1 237.921.220 8.127.076.099 0,029
2 480.823.457 16.351.036.902 0,029
2019 3 1.286.499.502 28.123.026.059 0,046
4 2.371.233.250 40.368.107.021 0,059
1 425.202.027 8.580.035.001 0,050
2 606.121.142 16.025.939.010 0,038
2020 3 1.541.130.230 25.624.933.110 0,060
4 2.674.343.075 35.171.668.029 0,076
1 446.121.195 8.076.719.210 0,055
2 788.929.064 16.213.344.075 0,049
3 1.443.751.632 25.330.461.042 0,057
4 2.082.347.354 34.957.871.036 0,060
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Data Perhitungan Variabel Earning Per Share (EPS)

Earning Per Share = Laba bersih setelah pajak / Jumlah saham beredar

Tahun | Triwulan Laba bergih setelah jumlah saham Earning Per
pajak beredar Share
1 1.228.227.267 5.931.520.000 0,207
2 2.570.669.285 5.931.520.000 0,433
2018 3 3.892.390.952 5.931.520.000 0,656
4 5.354.298.521 5.931.520.000 0,903
1 1.304.581.780 5.931.520.000 0,220
2 2.834.876.299 5.931.520.000 0,478
20l 3 4.093.040.200 5.931.520.000 0,690
4 5.573.577.279 5.931.520.000 0,940
1 1.193.786.939 5.931.520.000 0,201
2 2.193.588.222 5.931.520.000 0,370
2015 3 3.208.358.811 5.931.520.000 0,541
4 4.525.441.038 5.931.520.000 0,763
1 1.050.071.820 5.931.520.000 0,177
2 1.991.277.487 5.931.520.000 0,336
2010 3 2.963.814.713 5.931.520.000 0,500
4 4.535.036.823 5.931.520.000 0,765
1 750.661.889 5.931.520.000 0,127
2 1.104.884.740 5.931.520.000 0,186
2oL 3 1.470.857.817 5.931.520.000 0,248
4 1.650.006.251 5.931.520.000 0,278
1 411.228.647 5.931.520.000 0,069
2 965.140.827 5.931.520.000 0,163
2018 3 2.069.320.175 5.931.520.000 0,349
4 3.085.704.236 5.931.520.000 0,520
1 237.921.220 5.931.520.000 0,040

94




2019 2 480.823.457 5.931.520.000 0,081
3 1.286.499.502 5.931.520.000 0,217
4 2.371.233.250 5.931.520.000 0,400
1 425.202.027 5.931.520.000 0,072
2 606.121.142 5.931.520.000 0,102
2020 3 1.541.130.230 5.931.520.000 0,260
4 2.674.343.075 5.931.520.000 0,451
1 446.121.195 5.931.520.000 0,075
2 788.929.064 5.931.520.000 0,133
2% 3 1.443.751.632 5.931.520.000 0,243
4 2.082.347.354 5.931.520.000 0,351
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Lampiran 10
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