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Lampiran 2 

Daftar Nama Sampel Perusahaan 

No Kode Nama Perusahaan 

1. ADES Akasha Wira International Tbk. 

2. CEKA Wilmar Cahaya Indonesia Tbk. 

3. CINT Chitose International Tbk. 

4. DLTA Delta Djakarta Tbk. 

5. GGRM Gudang Garam Tbk. 

6. ICBP Indofood CBP Sukses Makmur Tbk. 

7. INAF Indofarma (Persero) Tbk. 

8. INDF Indofood Sukses Makmur Tbk. 

9. KAEF Kimia Farma (Persero) Tbk. 

10. KLBF Kalbe Farma Tbk. 

11. MBTO Martina Berto Tbk. 

12. MERK Merck Tbk. 

13. MLBI Multi Bintang Indonesia Tbk. 

14. MRAT Mustika Ratu Tbk. 

15. MYOR Mayora Indah Tbk. 

16. PSDN Prasidha Aneka Niaga Tbk. 

17. PYFA Pyridam Farma Tbk. 

18. RMBA Bentoel Internasional Investama Tbk. 

19. ROTI Nippon Indosari Corpindo Tbk. 

20. SIDO Industri Jamu dan Farmasi Sido Muncul Tbk. 

21. SKBM Sekar Bumi Tbk. 

22. SKLT Sekar Laut Tbk. 

23. TBLA Tunas Baru Lampung Tbk. 

24. TCID Mandom Indonesia Tbk. 

25. TSPC Tempo Scan Pacific Tbk. 

26. ULTJ Ultra Jaya Milk Industry & Trading Company Tbk. 

27. UNVR Unilever Indonesia Tbk. 

28. WIIM Wismilak Inti Makmur Tbk. 
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Lampiran 3 

Data variabel Independen 

 

(Rp) (%) (X) (%)

2016 94,85 7,29 1,00 163,51

2017 64,83 4,55 0,99 120,15

2018 89,78 6,01 0,83 138,77

2016 419,66 17,51 0,61 218,93

2017 180,54 7,71 0,54 222,44

2018 155,71 7,93 0,20 511,30

2016 19,31 5,16 0,22 314,47

2017 27,66 6,22 0,25 319,00

2018 12,81 2,76 0,26 270,83

2016 316,90 21,25 0,18 760,39

2017 348,76 20,87 0,17 863,78

2018 422,24 22,19 0,19 719,83

2016 3470,26 10,60 0,59 193,79

2017 4029,78 11,62 0,58 193,55

2018 4049,62 11,28 0,53 205,81

2016 308,73 12,56 0,56 240,68

2017 325,55 11,21 0,56 242,83

2018 392,37 13,56 0,51 195,17

2016 -5,60 -1,26 1,40 121,08

2017 -14,93 -3,03 1,91 104,22

2018 -10,56 -2,27 1,90 104,87

2016 472,02 6,41 0,87 150,81

2017 473,35 5,85 0,88 152,27

2018 474,48 5,14 0,93 106,63

2016 48,15 5,89 1,03 171,37

2017 58,84 5,44 1,37 154,55

2018 74,88 4,25 1,82 142,27

2016 49,06 15,44 0,22 413,11

2017 51,28 14,76 0,20 450,89

2018 52,42 13,76 0,19 465,77

2016 8,24 1,24 0,61 304,45

2017 -23,08 -3,16 0,89 206,30

2018 -106,66 -17,61 1,16 163,34

2016 343,40 20,68 0,28 421,66

2017 322,94 17,08 0,38 308,10

2018 2596,71 92,10 1,44 137,19

TAHUN

ADES1

CEKA2

KODENO.

CINT3

DLTA4

GGRM5

ICBP6

7 INAF

INDF8

KAEF9

KLBF10

MBTO11

MERK12

EPS (X1) ROA (X2) DER (X3) CR (X4)
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2016 465,98 43,17 1,77 67,95

2017 627,34 52,67 1,36 82,57

2018 581,20 42,39 1,47 77,84

2016 -12,97 -1,15 0,31 397,06

2017 -3,08 -0,26 0,36 359,75

2018 -5,27 -0,44 0,39 338,56

2016 60,60 10,75 1,06 225,02

2017 71,31 10,93 1,03 238,60

2018 76,77 10,01 1,06 265,46

2016 -32,36 -5,61 1,33 105,98

2017 14,68 4,65 1,31 115,90

2018 -43,22 -6,68 1,87 102,23

2016 9,62 3,08 0,58 219,08

2017 13,32 4,47 0,47 352,08

2018 15,79 4,52 0,57 275,74

2016 -57,30 -15,48 0,43 240,19

2017 -13,19 -3,41 0,58 192,09

2018 -16,72 -4,09 0,78 158,98

2016 55,31 9,58 1,02 296,23

2017 27,66 2,97 0,62 225,86

2018 28,07 2,89 0,51 357,12

2016 32,04 16,08 0,08 831,82

2017 35,59 16,90 0,09 781,22

2018 44,26 19,89 0,15 420,13

2016 30,43 2,25 1,72 110,72

2017 15,40 1,59 0,59 163,53

2018 8,01 0,90 0,70 138,33

2016 29,88 3,63 0,92 131,53

2017 33,45 3,61 1,07 126,31

2018 46,49 4,30 1,20 122,44

2016 115,21 4,81 2,68 110,36

2017 182,17 6,82 2,37 105,18

2018 141,84 4,68 2,42 187,94

2016 806,00 7,42 0,23 525,95

2017 890,88 7,58 0,27 491,32

2018 860,66 7,08 0,24 575,91

2016 119,17 8,14 0,42 265,21

2017 120,85 7,31 0,46 252,14

2018 113,78 6,51 0,45 251,62

MLBI13

MRAT14

MYOR15

PSDN16

PYFA17

RMBA18

22 SKLT

ROTI19

SIDO20

25 TSPC

23 TBLA

24 TCID

SKBM21
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2016 243,17 16,74 0,21 484,36

2017 61,30 13,88 0,23 419,19

2018 60,40 12,63 0,16 439,81

2016 837,57 38,16 2,56 60,56

2017 918,03 37,05 2,65 63,37

2018 1193,89 46,67 1,58 74,77

2016 50,56 7,85 0,37 339,42

2017 19,31 3,31 0,25 535,59

2018 24,33 4,07 0,25 591,85

WIIM28

26 ULTJ

27 UNVR
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Lampiran 4 

Data Harga Saham 

 

Harga saham (Y)

Per 31 Desember

(Rp)

2016 1.000                               6,91

2017 885                                  6,79

2018 920                                  6,82

2016 1.350                               7,21

2017 1.290                               7,16

2018 1.375                               7,23

2016 338                                  5,82

2017 334                                  5,81

2018 305                                  5,72

2016 5.000                               8,52

2017 4.590                               8,43

2018 5.500                               8,61

2016 63.900                             11,07

2017 83.800                             11,34

2018 83.625                             11,33

2016 8.575                               9,06

2017 8.900                               9,09

2018 10.450                             9,25

2016 4.680                               8,45

2017 5.900                               8,68

2018 6.500                               8,78

2016 7.925                               8,98

2017 7.625                               8,94

2018 7.450                               8,92

2016 2.750                               7,92

2017 2.700                               7,90

2018 2.600                               7,86

2016 1.515                               7,32

2017 1.690                               7,43

2018 1.520                               7,33

2016 185                                  5,22

2017 135                                  4,91

2018 126                                  4,84

2016 9.200                               9,13

2017 8.500                               9,05

2018 4.300                               8,37

Ln HSTAHUN

ADES1

CEKA2

KODENO.

CINT3

DLTA4

GGRM5

ICBP6

7 INAF

INDF8

KAEF9

KLBF10

MBTO11

MERK12
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2016 11.792                             9,38

2017 14.033                             9,55

2018 15.992                             9,68

2016 210                                  5,35

2017 206                                  5,33

2018 179                                  5,19

2016 1.645                               7,41

2017 2.020                               7,61

2018 2.620                               7,87

2016 122                                  4,80

2017 256                                  5,55

2018 192                                  5,26

2016 200                                  5,30

2017 183                                  5,21

2018 189                                  5,24

2016 484                                  6,18

2017 379                                  5,94

2018 312                                  5,74

2016 1.600                               7,38

2017 1.275                               7,15

2018 1.200                               7,09

2016 520                                  6,25

2017 545                                  6,30

2018 840                                  6,73

2016 640                                  6,46

2017 715                                  6,57

2018 695                                  6,54

2016 308                                  5,73

2017 1.100                               7,00

2018 1.500                               7,31

2016 990                                  6,90

2017 1.225                               7,11

2018 865                                  6,76

2016 12.500                             9,43

2017 17.900                             9,79

2018 15.000                             9,62

2016 1.970                               7,59

2017 1.800                               7,50

2018 1.390                               7,24

MLBI13

MRAT14

MYOR15

PSDN16

PYFA17

RMBA18

22 SKLT

ROTI19

SIDO20

25 TSPC

23 TBLA

24 TCID

SKBM21
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2016 4.570                               8,43

2017 1.295                               7,17

2018 1.350                               7,21

2016 38.800                             10,57

2017 55.900                             10,93

2018 45.400                             10,72

2016 440                                  6,09

2017 268                                  5,59

2018 141                                  4,95

WIIM28

26 ULTJ

27 UNVR
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Lampiran 5 

Hasil Uji Statistik Deskriptif 

 N Minimum Maximum Mean Std. Deviation 

EPS 84 -106,66 4049,62 339,1965 776,25553 

ROA 84 -17,61 92,10 10,1882 15,09681 

DER 84 ,08 2,68 ,8268 ,65432 

CR 84 60,56 863,78 277,0117 186,93714 

LnHS 84 4,80 11,34 7,4627 1,68122 

Valid N (listwise) 84     
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Lampiran 6 

Hasil Uji Asumsi Klasik 

1. Uji Normalitas 
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One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 84 

Normal Parametersa,b Mean ,0000000 

Std. 

Deviation 
1,15711038 

Most Extreme 

Differences 

Absolute ,081 

Positive ,052 

Negative -,081 

Test Statistic ,081 

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

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 Autokorelasi 

 
Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,725a ,526 ,502 1,18604 1,076 

a. Predictors: (Constant), CR, ROA, EPS, DER 

b. Dependent Variable: LnHs 
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3. Uji Multikolinieritas 

 
Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 6,167 ,492    

EPS ,001 ,000 ,545 ,803 1,246 

ROA ,030 ,010 ,274 ,767 1,304 

DER ,478 ,290 ,186 ,470 2,128 

CR ,001 ,001 ,076 ,478 2,093 

a. Dependent Variable: LnHs 

 

 
4. Uji Heteroskedastisitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,594 ,285  2,082 ,041 

EPS 1,425E-5 ,000 ,016 ,131 ,896 

ROA ,009 ,006 ,190 1,524 ,131 

DER ,168 ,168 ,159 1,000 ,320 

 CR ,000 ,001 ,093 ,588 ,558 

 a. Dependent Variable: Abs_Residual 
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Lampiran 7 

Hasil Uji Hipotesis 

1. Uji Koefisien Determinasi (R2) 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 ,725a ,526 ,502 1,18604 

a. Predictors: (Constant), EPS, ROA, DER, CR 

b. Dependent Variable:  LnHs 

 

 

 
2. Uji Parsial (Uji t) 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 

 

 

(Constant) 6,167 ,492  12,534 ,000 

EPS ,001 ,000 ,545 6,307 ,000 

ROA ,030 ,010 ,274 3,097 ,003 

DER ,478 ,290 ,186 1,647 ,104 

 CR ,001 ,001 ,076 ,678 ,500 

a. Dependent Variable: LnHs 
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3. Uji Simultan (Uji f) 

ANOVAa 

Model 

Sum of 

Squares df 

Mean 

Square F Sig. 

1 Regression 123,472 4 30,868 21,944 ,000b 

Residual 111,129 79 1,407   

Total 234,601 83    

a. Dependent Variable:  LnHs 

b. Predictors: (Constant), CR, ROA, EPS, DER 

 

 
 

 


