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LAMPIRAN

Daftar Perusahaan yang Termasuk dalam Sampel

No Kode Perusahaan Nama Perusahaan

1. AISA Tiga Pilar Sejahtera Tbk,PT

2. ALTO Tri Bayan Tirta Tok,PT

3. CEKA Wilmar Cahaya Indonesia Tbk,PT

4, DLTA Delta Djakarta Thk,PT

5. ICBP Indofood CBP Sukses Makmur Thk,PT

6. INDF Indofood Sukses Makmur Tbk,PT

7. MLBI Multi Bintang Indonesia Thk,PT

8. MYOR Mayora Indah Tbk,PT

9. PSDN Prashida Aneka Niaga Tbk,PT

10. | ROTI Nippon Indosari Corporindo Thk,PT

11. | SKBM Sekar Bumi Tbk,PT

12. SKLT Sekar Laut Tbk,PT

13. | STTP Siantar Top Tbk,PT

14. | ULTJ Ultrajaya Milk Industry and Tranding Company
Tbhk,PT




LAMPIRAN 2
Hasil Olahan Data Industri Food And Beverage Periode 2011 — 2016
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. Variabel
Tahun E}fnoictjsn Variabel Independen Dependen
DER | TATO | ROE | EPS Harga Saham

AISA 0.96 049 | 6.92 74.22 710
ALTO 0.9 0.6 3 25.94 302
CEKA 1.03 077 | 23.7| 113.34 2800
DLTA 0.21 2| 26.16 7687 158000
ICBP 0.42 127 | 20.6 339 2825
INDF 0.7 0.84 17.3 350 4850
2011 MLBI 1.3 1.52 96 24074 5249
MYOR 1.72 14 19 614 686
PSDN 1.04 2.96 23 9 245
ROTI 0.39 11| 21.22 115 780
SKBM 0.81 339| 7.14 6 390
SKLT 0.74 1.61 7.37 8.65 140
STTP 0.9 11| 871 32.58 650
ULTJ 0.55 1 7.22 35 1190
AISA 0.9 0.71| 10.39 72.18 1240
ALTO 0.72 0.71 9 10.43 624
CEKA 1.18 0.16 | 12.53 196 765
DLTA 0.24 2.3 | 25.08 12997 325000
ICBP 0.48 121 20.1 374 5725
INDF 0.74 0.84 14.5 371 7350
2012 MLBI 2.49 1.36 137 21516 10250
MYOR 1.7 1.27 24 952 1030
PSDN 0.66 1.91 16 10 315
ROTI 0.81 1| 2237 147 1540
SKBM 1.26 26| 9.95 15 500
SKLT 0.93 161 | 6.15 11.53 180
STTP 1.16 19| 12.87 56.97 1070
ULTJ 0.44 12| 21.08 122 3400
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AISA 1.13 0.8 13.2 | 106.08 2200
ALTO 1.77 0.32 3 7.51 540
CEKA 1.02 237 1231 219 1600
DLTA 0.28 23| 39.65| 16515 361500
ICBP 0.6 1.18 17.7 382 5000
INDF 1.04 0.74 9.4 285 7050
2013 MLBI 0.8 1.39 90 | 41509 11300
MYOR 1.49 1.2 26 1115 1120
PSDN 0.63 1.9 14 5 185
ROTI 1.32 0.82| 20.07| 3122 1090
SKBM 1.47 2.63 29 67 1000
SKLT 1.16 1.88 8.2 | 16.56 175
STTP 1.11 216 | 1649 | 87.38 2850
ULTJ 0.39 1.2 ] 16.13 112 4265
AISA 1.06 0.7 9.25| 110.61 1760
ALTO 1.33 0.26 1.9 4.61 345
CEKA 1.39 2.88 7.25 138 1495
DLTA 0.29 212 | 37.28 | 17621 283400
ICBP 0.66 1.2 17.9 447 6600
INDF 1.08 0.74 13 442 6750
2014 MLBI 3.02 0.99 142 377 9525
MYOR 1.51 1.4 10 451 1021
PSDN 0.64 15.7 2 21 106
ROTI 1.28 09| 19.67| 37.26 1140
SKBM 1.04 3.9 28 82 970
SKLT 1.16 2.05 12.3| 23.56 340
STTP 1.08 241 151 | 94.27 3035
ULTJ 0.28 13| 1251 98 3970
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AISA 1,28 0,66 9,42 100,49 1.130
ALTO 1,33 0,25 4,77 11,11 327
CEKA 1,32 2,34 15,94 | 179,00 730
DLTA 22,29 1,51 22,50 | 238,00 5.900
ICBP 0,62 1,20 18,90 | 515,00 7.637
INDF 1,13 0,70 8,90 388,00 7.125
2015 MLBI 1,74 1,28 73,00 | 236,00 10.750
MYOR 1,18 131 24,00 1.364 1.410
PSDN 0,91 1,50 6,00 33,00 104
ROTI 1,02 0,80 22,67 | 53,45 1.450
SKBM 1,22 1,78 12,00 | 44,48 550
SKLT 1,48 2,00 13,00 | 29,55 365
STTP 0,90 1,00 10,41 | 79,07 3.100
ULTJ 0,26 1,25 18,70 | 180,00 4.185
AISA 1,17 0,70 7,77 184,39 2.220
ALTO 1,42 0,25 5,44 12,09 300
CEKA 0,60 2,83 27,93 | 420,00 1.670
DLTA 18,39 1,38 25,16 | 317,00 5.025
ICBP 0,56 1,20 20,80 | 309,00 8.775
INDF 0,87 0,80 12,10 | 472,00 8.375
2016 MLBI 1,77 1,43 119,00 | 466,00 11.875
MYOR 1,06 1,42 22,00 |61,00 2.030
PSDN 1,33 1,40 1,00 33,00 144
ROTI 1,02 0,87 19,39 [ 5531 1.670
SKBM 1,72 1,49 6,00 30,43 600
SKLT 0,92 1,47 6,90 30,00 1.050
STTP 0,13 0,85 4,45 79,00 3.710
ULTJ 0,21 0,00 20,97 | 243,00 4.200




LAMPIRAN 3

Hasil Uji Regresi

Descriptive Statistics
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N Minimum Maximum Mean Std. Deviation
DER 84 13 22.29 1.4674 3.02100
TATO 84 .00 15.70 1.5469 1.73178
ROE 84 1.00 142.00 21.7951 26.58294
EPS 84 4.61 41509.00 1867.8961 6297.19817
Harga_Saham 84 104.00| 361500.00| 16125.5357 62201.88813
Valid N (listwise) 84

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Harga_Saham
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One-Sample Kolmogorov-Smirnov Test
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Unstandardized
Residual
N 67
Normal Parameters®” oo -0000000
Std. Deviation 76806263
Absolute .087
Most Extreme Differences Positive .055
Negative -.087
Kolmogorov-Smirnov Z .709
Asymp. Sig. (2-tailed) .696
a. Test distribution is Normal.
b. Calculated from data.
Coefficients a
Model Unstandardized Coefficients Standardized t Sig. Collinearity Statistics
Coefficients
B Std. Error Beta Tolerance VIF
(Constant) 7.240 .402 18.022 .000
DER -.780 274 -.247 -2.849 .006 .894 1.118
1 TATO -.345 .138 -.216 -2.498 .015 .900 1.111
ROE .039 .017 214 2.267 .027 752 1.329
EPS .004 .001 513 5.720 .000 .837 1.194
a. Dependent Variable: LN_Harga_Saham
Model Summaryb
Model R R Square Adjusted R Std. Error of the Durbin-Watson
Square Estimate
1 .763% .583 .556 .79245 2.099
a. Predictors: (Constant), EPS, TATO, DER, ROE,
b. Dependent Variable: LN_Harga_Saham
ANOVA?
Model Sum of Squares df Mean Square F Sig.
Regression 54.328 4 13.582 21.628 .000°
1 Residual 38.935 62 .628
Total 93.263 66

a. Dependent Variable: LN_Harga_Saham
b. Predictors: (Constant), EPS, TATO, DER, ROE




Regression Standardized Predicted Value

Scatterplot
Dependent Variable: LN_Harga_Saham
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Regression Standardized Residual
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