Lampiran Data sekunder

1.

LAMPIRAN

Earning Per Share (EPS)
Nama Perusahaan Tahun Earning Per Share
PT.Bank Mandiri Tbk 2010 Rp 439,38
2011 Rp 529,33
2012 Rp 664,46
2013 Rp 780,16
2014 Rp 851,66
PT.Bank Rakyat Indonesia 2010 Rp 478,36
Thk
2011 Rp 628,91
2012 Rp 778,93
2013 Rp 855,22
2014 Rp 982,67
PT. Bank Negara Indonesia 2010 Rp 266
Thk
2011 Rp 312
2012 Rp 378
2013 Rp 486
2014 Rp 578
PT. Bank Danamon Thk 2010 Rp 342,92
2011 Rp 378,78
2012 Rp 418,57
2013 Rp 421,68
2014 Rp 271,69
PT. Bank Bumi Arta Tbhk 2010 Rp 12,17
2011 Rp 18,45
2012 Rp 24,73
2013 Rp 24,33
2014 Rp 22,44
PT.Bank Permata Tbk 2010 Rp 128
2011 Rp 128
2012 Rp 150
2013 Rp 162
2014 Rp 134
PT.Bank Mega Thk 2010 Rp 279
2011 Rp 314




2012 Rp 198
2013 Rp 75
2014 Rp 86
PT.Bank Capital Mandiri Tbk | 2010 Rp 5.11
2011 Rp 6,13
2012 Rp 10,5
2013 Rp 14,28
2014 Rp 11,65
PT.Bank Bukopin Thk 2010 Rp 81,1
2011 Rp 94,67
2012 Rp 104,3
2013 Rp 116,55
2014 Rp 79,73
PT. Bank Tabungan Negara 2010 Rp 105
Thk
2011 Rp 127
2012 Rp 148
2013 Rp 148
2014 Rp 106




3. Devident Per Share (DPS)

Nama Perusahaan Tahun Devident Per Share
PT.Bank Mandiri Tbk 2010 Rp 100,11
2011 Rp 120,6
2012 Rp 104,97
2013 Rp 199,34
2014 Rp 189,64
PT.Bank Rakyak Indonesia Thk | 2010 Rp 93,01
2011 Rp 122,28
2012 Rp 119,19
2013 Rp 125,15
2014 Rp 99,1
PT.Bank Negara Indonesia Thk | 2010 Rp 65,98
2011 Rp 62,48
2012 Rp 113,38
2013 Rp 145,71
2014 Rp 167,47
PT.Bank Danamon Thk 2011 Rp 119,87
2012 Rp 135,7
2013 Rp 123,81
2014 Rp 205,9
Rp 121,51
PT. Bank Bumi Arta Thk 2010 Rp 4,32
2011 Rp 6,17
2012 Rp 5,75
2013 Rp 6,19
2014 Rp 6,1
PT.Bank Permata Thk 2010 Rp 8,75
2011 Rp 10,19
2012 Rp 9,71
2013 Rp 11,81
2014 Rp 11,77
PT.Bank Mega Thk 2010 Rp 157,2
2011 Rp 190
2012 Rp 186,3
2013 Rp 453,6
2014 Rp 178,7
PT.Bank Capital Mandiri Tbk 2010 Rp 8,76
2011 Rp 9,11
2012 Rp 12,45
2013 Rp 21,1




2014 Rp 15,71
PT.Bank Bukopin Thk 2010 Rp 21,6
2011 Rp 30,1
2012 Rp 32,8
2013 Rp 22,4
2014 Rp 41,2
PT. Bank Tabungan Negara Thk | 2010 Rp 31,19
2011 Rp 26,71
2012 Rp 25,31
2013 Rp 38,74
2014 Rp 39,41

Lampiran 4. Input SPSS

Earning Per Share | Price Earning Ratio | Deident Per Harga Saham
(EPS) (PER) Share(DPS)

439.38 14.79 100.11 5772.00
529.33 12.16 120.60 6008.00
664.46 10.31 104.97 6634.00
780.16 10.06 199.34 8700.00
851.66 8.85 189.64 8900.00
478.36 13.59 93.01 5772.00
628.91 10.73 122.28 6212.00
778.93 8.92 119.19 6925.00
855.22 8.42 125.15 7450.00
982.67 7.69 99.10 8345.00
266.00 14.57 65.98 3043.75
312.00 12.18 62.48 3843.75
378.00 9.79 113.38 3862.50
486.00 8.13 145.71 4106.25
578.00 10.55 167.47 5337.50
342.92 16.62 119.87 5500.50
378.78 10.82 135.70 5221.50
418.57 13.50 123.81 5625.00
421.68 8.95 205.90 3920.00
271.69 16.66 121.51 4172.00
12.17 14.38 4.32 152.50
18.45 9.00 6.17 179.00
24.73 5.46 5.75 143.50
24.33 6.45 6.19 171.75
22.44 7.04 6.10 161.75
128.00 11.02 8.75 1441.71
128.00 10.00 10.19 1329.70




150.00 8.80 9.71 1415.83
162.00 7.78 11.81 1449.16
134.00 11.71 11.77 1540.72
279.00 8.96 157.20 2414.00
314.00 6.69 190.00 1646.00
198.00 9.60 186.30 2646.00
75.00 27.33 453.60 2625.00
86.00 23.26 178.70 2032.50
5.11 18.79 8.76 145.70
6.13 20.39 9.11 101.19
10.50 10.48 12.45 90.45
14.28 6.16 21.10 112.75
11.65 8.53 15.71 95.25
81.10 8.01 21.60 616.25
94.67 6.13 30.10 627.50
104.30 5.85 32.80 462.50
116.55 5.32 22.40 710.00
79.73 9.41 41.20 683.75
105.00 15.62 31.19 1767.50
127.00 9.53 26.71 1447.50
148.00 9.80 25.31 1345.00
148.00 5.88 38.74 1162.50
106.00 11.37 39.41 1175.00
Lampiran 5. Output SPSS

Regression

Variables Entered/Removed?
Variables Variables
Model Entered Removed Method
1 DPS, PER, EPS” .| Enter

a. Dependent Variable: HargaSaham
b. All requested variables entered.




Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 977° .954 951 585.87718 1.215
a. Predictors: (Constant), DPS, PER, EPS
b. Dependent Variable: HargaSaham
Descriptives
Descriptive Statistics
N Minimum | Maximum Mean Std. Deviation
EPS 50 511 982.67 275.1372 264.20427
PER 50 5.32 27.33 10.9208 4.54692
DPS 50 4.32 453.60 83.1670 84.43824
hargaSaham 50 90.45 8900.00( 2904.8542 2659.03342
Valid N (listwise) 50

DATASET ACTIVATE DataSet1.
DATASET CLOSE DataSet2.

NPar Tests

One-Sample Kolmogorov-Smirnov Test

N

Most Extreme
Differences

Test Statistic

Normal Parameters*®

Asymp. Sig. (2-tailed)

Unstandardize

d Residual
50
Mean .0000000
Std. Deviation | 567.65890981
Absolute 122
Positive 122
Negative -111
122
.060°

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




ANOVA®

Model Sum of Squares df Mean Square F Sig.
1 Regression 330662882.479 3| 110220960.826| 321.108 .000°

Residual 15789595.256 46 343252.071

Total 346452477.735 49
a. Dependent Variable: HargaSaham
b. Predictors: (Constant), DPS, PER, EPS

Coefficients®
Standardize
Unstandardized d Collinearity
Coefficients Coefficients Statistics

Model B Std. Error Beta t Sig. | Tolerance | VIF
1 (Constant) | -959.622 255.997 -3.749| .000

B 9.702 .388 964 24'9573 .000 666 [ 1.502

PER 102.188 21.871 A175( 4.672( .000 708 1.412

DPS .951 1.326 030 .718( .477 559 1.788

a. Dependent Variable: HargaSaham

Collinearity Diagnostics®

Mode Condition Variance Proportions

| Dimension Eigenvalue Index (Constant) EPS PER DPS

1 1 3.253 1.000 .01 .02 .01 .02
2 422 2.776 .04 .34 .07 .07
3 274 3.447 .05 31 .00 .61
4 .051 7.998 .90 .33 .92 .30

a. Dependent Variable: HargaSaham




Residuals Statistics?

Minimum Maximum Mean Std. Deviation N
Predicted Value -171.5300 9454.3848 2904.8542 2597.73403 50
Std. Predicted Value -1.184 2.521 .000 1.000 50
f’/t:&‘iard Error of Predicted 95.647 466.632|  154.208 61.048| 50
Adjusted Predicted Value -193.0648 9728.0137 2932.1463 2609.49562 50
Residual -1305.18542 1320.71338 .00000 567.65891 50
Std. Residual -2.228 2.254 .000 .969 50
Stud. Residual -2.394 2.323 -.020 1.027 50
Deleted Residual -1507.83203 1402.68359 -27.29209 644.51944 50
Stud. Deleted Residual -2.531 2.446 -.021 1.056 50
Mahal. Distance .326 30.104 2.940 4,414 50
Cook's Distance .000 466 .038 .087 50
Centered Leverage Value .007 .614 .060 .090 50
a. Dependent Variable: HargaSaham
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Regression Studentized Residual

Normal P-P Plot of Regression Standardized Residual
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UL pAnaSt

The Influence of Earning per Share (EPS), Price Earning Share (PER) and Devident per Share
(DPS) on the Stock Price Listed in Indonesia Stock Exchange Period 2010-2014

Lisnawati N.A. 3021211052.
ABSTRACT

Lhe purpose of this study is to analyze the factors affecting the company's stock price in the
Indonesia Stock Market, especially in the banking sector. The variables used are Earning Per Share
(EPS), Price Earning Ratio (PER), and Devident Per Share (DPS). The study also aims to prove that
the Earning per Share (EPS), Price Earning Share (PER), and Devident per Share (DPS) have
simultaneous and partial effects on stock price. This is a quantitative research with the population of
all banking companies listed in Indonesia Stock Exchange (BEI) as many as 42 companies. The data
is obtained through the website www.idx.co.id. This research uses purposive sampling technique by
taking a sample of 10 (ten) companies that meet predetermined criteria. Multiple linear regressions
analysis is used to show the effects of the Earning per Share (EPS), Price Earning Ratio (PER), and
Devident per Share (DPS). Based on the research results and the author’s discussion, it can be
concluded that Earning Per Share (EPS) and Price Earning Ratio (PER) have significant, positive
partial effect on stock prices, and Devident Per Share (DPS) have no significant effects on the price
stock. Earning Per Share (EPS), Price Earning Ratio (PER), and Devident Per Share (DPS)

simultaneously have significant positive effects on the stock price of banking companies listed in
Indonesia Stock Exchange 2010-2014.

Keywords: Earning per Share (EPS), Price
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