Lampiran 1 : Daftar Perusahaan Sampel
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No | Kode Perusahaan Nama Perusahaan Makanan dan Minuman
1 | ADES PT Akasha Wira International Thk

2 | AISA PT Tiga Pilar Sejahtera Food Tbhk

3 | CEKA PT Cahaya Kalbar Tbk

4 | DLTA PT Delta Djakarta Thk

5 |ICBP PT Indofood CBP Sukses Makmur Tbk

6 | INDF PT Indofood Sukses Makmur Thk

7 | MLBI PT Multi Bintang Indonesia Tbk

8 | MYOR PT Mayora Indah Tbk

9 | PSDN PT Prashida Aneka Niaga Thk

10 | ROTI PT Nippon Indosari Corporindo Thk

11 | SKBM PT Sekar Bumi Thk

12 | SKLT PT Sekar Laut Thk

13 | STTP PT Siantar Top Thk

14 | ULTJ PT Ultrajaya Milk Industry and Trading Company

Tbk




Lampiran 2 : Data Sampel Perusahaan Makanan dan Minuman periode

2011-2014
Harga Saham

Tahun Nama Perusahaan Harga Saham LN_HargaSaham
2011 |Akasha Wira International Thk 1,300.00 7.17
2012 |Akasha Wira International Thk 3,500.00 8.16
2013 |Akasha Wira International Thk 1,565.00 7.36
[2011 [Tiga Pilar Sejahtera Food Thik 610.00 6.41
2012 |Tiga Pilar Sejahtera Food Thk 1,250.00 7.13
2013 |Tiga Pilar Sejahtera Food Thk 2.315.00 775
2011 |Cahaya Kalbar Thk 222500 771
2012 |Cahaya Kalbar Thk 1,390.00 7.24
2013 |Cahaya Kalbar Thk 2.435.00 7.8
2011 |Delta Djakarta Thk 190,000.00 12.15
2012 |Delta Djakarta Thk 350,000.00 1277
2013 |Delta Djakarta Thk 360,000.00 12.79
2011 |Indofood CBP Sukses Makmur Thk 5,750.00 8.66
2012 |Indofood CEP Sukses Makmur Thk 12.200.00 941
2013 |Indofood CEP Sukses Makmur Thk 10,000.00 921
2011 |Indofood Sukses Makmur Thk 4,850.00 8.49
2012 |Indofood Sukses Makmur Thk 7.350.00 8.90
2013 |Indofood Sukses Makmur Thk 6,700.00 8.81
2011 |Multi Bintang Indonesia Thk 628,300.00 13.35
2012 |Multi Bintang Indonesia Thk 1,225.000.00 1402
2013 |Multi Bintang Indonesia Thk 1,111,000.00 1392
2011 |Mavora Indah Thk 20,000.00 5.9
2012 |Mavora Indah Thk 30,050.00 10.31
2013 |Mavora Indah Thk 28.000.00 10.24
2011 |Prashida Aneka Niaga Thk 150.00 5.01
2012 |Prashida Aneka Niaga Thk 280.00 5.65
2013 |Prashida Aneka Niaga Thk 200.00 5.3
2011 |Nippon Indosari Corporindo Thk 4,125.00 8.32
2012 |Nippon Indosari Corporindo Tbk 7.850.00 897
2013 |Nippon Indosari Corporindo Thk 1.430.00 7.27
2011 |Sekar Bumi Thk 155.00 5.04
2012 |Sekar Bumi Thk 500.00 5.21
2013 |Sekar Bumi Thk 1,200.00 7.09
2011 |Sekar Laut Tbk 140.00 4.94
2012 |Sekar Laut Tbk 180.00 5.19
2013 |Sekar Laut Tbk 350.00 5.86
2011 |Siantar Top Thk 950.00 6.86
2012 |Siantar Top Thk 1,520.00 7.33
2013 |Siantar Top Thk 3,000.00 8.01
2011 |Ultrajaya Milk Industry and Trading Company Tbk 1,050.00 6.96
2012 |Ulirajava Milk Industrv and Trading Companv Tbk 4.,400.00 8.39
2013 |Ultrajava Milk Industry and Trading Company Thk 3,960.00 8.28
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Return On Asset

Tahun Nama Perusahaan Laba Total Asset ROA | LN_ROA
2011 |Akasha Wira International Tbk 25.868,000,000.00 316.048,000,000.00 8.18 21
2012 |Akasha Wira International Thk £3.376,000,000.00 389.094,000.,000.00 2142 3.06
2013 |Akasha Wira International Tbk 55.656,000,000.00 441.064,000,000.00 12.61 2.53
2011 |Tiga Pilar Sejahtera Food Thk 149,951 .000,000.00 3,590,309,000,000.00 417 1.43
2012 |Tiga Pilar Sejahtera Food Tbk 253,664,000,000.00 3,867.576,000,000.00 6.55 1.88
2013 |Tiga Pilar Sejahtera Food Thk 346,728,000,000.00 5.020,824,000,000.00 6.9 1.93
2011 |Cahaya Kalbar Thk 149,000,000,000.00 £23,000,000,000.00 18.1 2.9
2012 |Cahaya Kalbar Thk 58.000,000,000.00 1,027,000,000,000.00 5.64 1.73
2013 |Cahaya Kalbar Thk 65,000,000,000.00 1,069,000,000,000.00 6.08 1.81
2011 |Delta Djakarta Thk 151,715 ,000,000.00 696,167,000,000.00 21.79 3.08
2012 |Delta Djakarta Thk 213,421,000,000.00 745,307,000,000.00 2863 3.35
2013 |Delta Djakarta Thk 270,498 ,000,000.00 £67,041,000,000.00 31.19 3.44
2011 |Indofood CBP Sukses Makmur Tbk 2.066,400.000,000.00 | 15,354,900,000,000.00 1345 2.6
2012 |Indofood CBP Sukses Makomur Thk 2.282.400.000,000.00 | 17.819,900,000,000.00 12.8 2.55
2013 |Indofood CBP Sukses Makamur Thk 2,235,000,000,000.00 | 21,267,500,000,000.00 10.5 2.35
2011 |Indofood Sukses Makmur Thk 4.891.700.000.000.00 | 53,585.900.000.000.00 9.12 2.21
2012 |Indofood Sukses Makomr Thk 4,779,400,000,000.00 | 59,389 .400,000,000.00 8.04 2.08
2013 |Indofood Sukses Makomur Thk 3,416,600,000,000.00 | 77.611,400,000,000.00 44 1.48
2011 |Multi Bintang Indonesia Thk 507.382,000,000.00 1,220,813,000,000.00 41.56 3.73
2012 |Multi Bintang Indonesia Thk 969.772,000,000.00 1,471,374,000,000.00 659 4.19
2013 |Multi Bintang Indonesia Thk 1,192.419,000,000.00 1,782,148,000,000.00 66.9 4.2
2011 Mayora Indah Thk 483,826,000,000.00 6,599.846,000,000.00 7.33 1.99
2012 |Mayora Indah Tbk 742,837.000,000.00 £,302,506,000,000.00 294 2.19
2013 |Mayora Indah Thk 1.008.764.000.000.00 9.710.223.000.000.00 10.38 2.34
2011 |Prashida Aneka Niaga Tbk 23_858,000,000.00 421,366,000,000.00 5.66 1.73
2012 |Prashida Aneka Niaga Tbk 25.623.000.000.00 682.611.000.000.00 3.75 1.32
2013 |Prashida Aneka Niaga Thk 21,322,000,000.00 681,832,000,000.00 3.12 1.14
2011 |Nippon Indosari Corporindo Thk 115,933,000,000.00 759.137.000,000.00 15.27 2.73
2012 |Nippon Indosari Corporindo Thk 149.149.000.000.00 1,204,944,000,000.00 1237 2.52
2013 |Nippon Indosari Corporindo Thk 158,015,000,000.00 1,822,689,000,000.00 8.66 2.16
2011 |Sekar Bumi Tbk 7.563,000,000.00 191,336,000,000.00 395 1.37
2012 |Sekar Bumi Tbk 12,700,000,000.00 289,000,000,000.00 439 1.48
2013 |Sekar Bumi Tbk 58.300,000,000.00 497.700,000,000.00 11.71 2.46
2011 |Sekar Laut Thk 6,000,000,000.00 214,200,000,000.00 28 1.03
2012 |Sekar Laut Thk £.000,000,000.00 249 800,000,000.00 32 1.16
2013 |Sekar Laut Thk 11,400,000,000.00 302,000,000,000.00 377 1.33
2011 |Siantar Top Tbk 42,675,000,000.00 934,766,000,000.00 4.56 1.52
2012 |Siantar Top Tbk 74.626,000,000.00 1,249 841,000,000.00 597 1.79
2013 |Siantar Top Thk 114,437,000,000.00 1.470,059,000,000.00 7.78 2.05
2011 |Ulrajaya Milk Industry and Trading Company Thbk 128,450,000,000.00 2,180,517,000,000.00 5.89 1.77
2012 |Ultrajaya Milk Industry and Trading Company Thk 353.432.000,000.00 2,420,794.,000,000.00 14.59 2.68
2013 |Ulirajaya Milk Industry and Trading Company Tbk 325,127,000.000.00 2.811,621,000,000.00 11.56 2.45
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Total Asset Turnover
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Tahun Nama Perusahaan Penjualan Total Asset TATO |LN_TATO
2011 |Akasha Wira International Thk 299.409.000,000.00 316.048,000.000.00 94.73 4.55
2012 |Alkasha Wira International Thk 476.638,000,000.00 389.094,000.000.00 122.49 4.81
2013 |Akasha Wira International Thk 502.,524.000,000.00 441.064.000.000.00 113.93 4.74
2011 |Tiga Pilar Sejahtera Food Thk 1,752.802,000.000.00 | 3.590,309.000,000.00 48.82 3.89
2012 |Tiga Pilar Sejahtera Food Thk 2,747.623,000,000.00 | 3.867.576.000.000.00 71.04 4.26
2013 |Tiga Pilar Sejahtera Food Tbk 4.056,735,000,000.00 | 5.020.824.000,000.00 80.79 4.39
2011 |Cahaya Kalbar Tbk 1,238.000,000.000.00 823.000.000,000.00 150.42 5.01
2012 |Cahaya Kalbar Thk 1,123,000,000,000.00 1,027.000,000,000.00 109 34 4.69
2013 |Cahaya Kalbar Tbk 2,531,000,000,000.00 1,.069,000,000.000.00 | 236.76 5.47
2011 |Delta Djakarta Tbk 1,394.153,000.000.00 696.167.000.000.00 | 200.26 5.3
2012 |Delta Djakarta Tbk 1,719,815,000,000.00 745,307.000.000.00 | 230.75 5.44
2013 |Delta Djakarta Tbk 2,001,359,000,000.00 867.041.000.000.00 | 230.82 5.44
2011 |Indofood CBP Sukses Makmur Tbk 20,085.900,000.000.00 | 15.354.900,000.000.00 130.81 4.87
2012 |Indofood CBP Sukses Makmur Tbk 21.716.900.000.000.00 | 17.819.900.000.000.00 121.86 4.8
2013 |Indofood CBP Sukses Makmur Tbk 25,094,700,000.000.00 | 21.267.500,000.000.00 117.99 4.77
2011 |Indofood Sukses Makmur Tbk 45,332.300,000.000.00 | 53,585.900,000.000.00 84.59 4.44
2012 |Indofood Sukses Makmur Tbk 50,201,500,000.000.00 | 59.389.400,000.000.00 84.52 4.44
2013 |Indofood Sukses Makmur Tbk 55,623,700,000.000.00 | 77.611.400,000.000.00 71.66 4.27
2011 |Multi Bintang Indonesia Tbk 1,858.750,000.000.00 1,220,813,000.000.00 152.25 5.03
2012 |Multi Bintang Indonesia Tbk 3,052,031,000,000.00 1,471,374,000.000.00 | 20742 5.33
2013 |Multi Bintang Indonesia Tbk 3.561,989,000,000.00 1,782,148.000.000.00 199.87 5.3
2011 |Mayora Indah Tbk 9.453,866.000.000.00 | 6.599.846.000.000.00 143.24 4.96
2012 |Mayora Indah Tbk 10.510.626.000.000.00 | 8.,302,506.000,000.00 126.59 4.84
2013 |Mayora Indah Thk 12,017.837.000.000.00 | 9.710,223.000.000.00 123.76 4.82
2011 |Prashida Aneka Niaga Tbk 1,246,291,000,000.00 421.366.000.000.00 | 29577 5.69
2012 |Prashida Aneka Niaga Tbk 1,305,117.000,000.00 682.611.000,000.00 191.19 5.25
2013 |Prashida Aneka Niaga Tbk 1,.279.553,000,000.00 681.832.000,000.00 187.66 5.23
2011 |Nippon Indosari Corporindo Tbk 813,342.000,000.00 759.137.000,000.00 107.14 4.67
2012 |Nippon Indosari Corporindo Thk 1.190.825.000.000.00 1.204.944.000.000.00 98.82 4.59
2013 |Nippon Indosari Corporindo Tbk 1,505,520,000,000.00 1.822,689.000.000.00 82.59 4.41
2011 |Sekar Bumi Tbk 650.044.000,000.00 191.336.000.000.00 | 339.73 5.83
2012 |Sekar Bumi Tbk 753.700.000,000.00 289.000.000.000.00 | 260.79 5.56
2013 |Sekar Bumi Tbk 1,296.600.000,000.00 497.700,000.000.00 | 260.51 5.56
2011 |Sekar Laut Thk 344.400.000,000.00 214,200.000,000.00 160.78 5.08
2012 |Sekar Laut Thk 401,700,000.000.00 249.800.000,000.00 160.8 5.08
2013 |Sekar Laut Thk 567.000.000,000.00 302.000.000,000.00 187.74 5.24
2011 |Siantar Top Tbk 1,027.684,000,000.00 934,766.000,000.00 109.94 4.7
2012 |Siantar Top Tbk 1.283,736,000,000.00 1.249.841,000.000.00 102.71 4.63
2013 |Siantar Top Tbk 1.694,935,000,000.00 1.470,059.000.000.00 115.29 4.75
2011 |Ultrajaya Milk Industry and Trading Company Thk 2.102.384.000,000.00 | 2.180.517.000,000.00 9641 4.57
2012 |Ultrajaya Milk Industry and Trading Company Tbk 2.809.851.000,000.00 | 2.420.794.000.000.00 116.07 4.75
2013 |Ultrajaya Milk Industry and Trading Company Tbk 3.460,231.000,000.00 | 2.811.621.000.000.00 123.06 4.81




Debt to Equity Ratio
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Tahun Nama Perusahaan Total Liabilities Total Modal DEE. | LN_DER

2011 |Akasha Wira International Thk 190.302.000.000.00 125.746.000.000.00 | 151.34 5.02
2012 |Akasha Wira International Thk 179.972.000.000.00 209.122.000.000.00 | 86.061 4.46
2013 |Akasha Wira International Thk 176.286.000.000.00 264.778.000.000.00 66.57 4.2
2011 |Tiga Pilar Sejahtera Food Tbk 1,757.492.000,000.00 1,832.817,000.000.00 95.89 4.56
2012 |Tiga Pilar Sejahtera Food Tbk 1,834,123,000,000.00 | 2.033.453.000.000.00 90.19 4.50
2013 |Tiga Pilar Sejahtera Food Tbk 2,664,051,000,000.00 | 2.356.773.000.000.00 | 113.03 4.73
2011 |Cahaya Kalbar Tbk 418.000,000.000.00 405,000,000.000.00 | 103.20 4.64
2012 |Cahaya Kalbar Tbk 564.,000.000,000.00 463.000,000.000.00 | 121.81 4.80
2013 |Cahaya Kalbar Thk 541,000,000,000.00 528.000.000,00000 | 10246 4.63
2011 |Delta Djakarta Tbk 123.321.000.000.00 572.846.000,000.00 21.52 3.07
2012 |Delta Djakarta Tbk 147.095.000.000.00 598,212,000,000.00 24.58 3.20
2013 |Delta Djakarta Tbk 190.483.000.000.00 676,558.000,000.00 28.15 3.34
2011 |Indofood CBP Sukses Makomur Thk 4.654.100.000.000.00 | 10,700.800,000.000.00 43.49 3.77
2012 |Indofood CBP Sukses Makmur Tbk 5,835,500,000,000.00 | 11,984 400.000,000.00 48.69 3.89

2013 |Indofood CBP Sukses Makmur Tbk 8.001,700,000,000.00 | 13.265.800.000,000.00 60.31 41

2011 |Indofood Sukses Makmur Tbk 21,975,700,000.000.00 | 31,610.200,000.000.00 69.52 4.2

2012 |Indofood Sukses Makmur Tbk 25,245.200,000.000.00 | 34.140.200.000,000.00 73.95 4.30

2013 |Indofood Sukses Makmmr Tbk 39,719,700.000,000.00 | 37,891,700.000,000.00 | 104.82]  4.65
2011 |Muli Bintang Indonesia Tbk 690.545,000,000.00 530.268,000,000.00 | 13022 4.7
2012 |Multi Bintang Indonesia Tbk 836.312,000,000.00 635.062,000,00000 | 13168  4.ss
2013 |Multi Bintang Indonesia Tbk 794.615,000,000.00 987,533,000,00000 | §046]  4.39
2011 |Mayora Indah Tbk 4.175,176,000,000.00 | 2.424.670,000,000.00 | 172.19] 5.5
2012 [Mayora Indah Tbk 5,234,656,.000,000.00 | 3,067.850,000,000.00 | 17062]  s5.14
2013 |Mayora Indah Tbk 5,816,323,000,000.00 | 3,893,900,000,000.00 | 14937  s01
2011 |Prashida Aneka Niaga Tbk 215,077,000,000.00 206,289,000,00000 | 10426]  4.65
2012 |Prashida Aneka Niaga Tbk 273.034,000,00000 | 409.577,000.000.00 | 6666  4.20
2013 |Prashida Aneka Niaga Tbk 264,332,000,000.00 | 417.500,000,00000 | 63.31] 4.5
2011 |Nippon Indosari Corporindo Thk 212,696,000,000.00 546.441,000,00000 | 3892 366
2012 |Nippon Indosari Corporindo Thk 538.337.000,000.00 666.607,000,00000 | 8075  a.38
2013 |Nippon Indosari Corporindo Thk 1,035,351,000,000.00 787338,000,00000 | 1315  ass
2011 |Sekar Bumi Tbk 85,384,000,000.00 105,952,000,000.00 |  8058]  4.39
2012 |Sekar Bumi Tbk 161,300,000,000.00 127.700,000.000.00 | 12631 484
2013 |Sekar Bumi Tbk 296.500,000,000.00 201,200,000,000.00 | 14736  4.93
2011 |Sekar Laut Tbk 91,300,000,000.00 122,900,000,000.00 | 7428 431
2012 |Sekar Laut Tbk 120,300,000,000.00 129.500,000,000.00 | 9289 453
2013 |Sekar Laut Tbk 162,300,000,000.00 139,700,000,000.00 | 116.17] 476
2011 |Siantar Top Tbk 444701,000,000.00 | 490,065,000,000.00 | 9074]  as51
2012 |Siantar Top Tbk 670.149,000,000.00 579.692,000,00000 | 1156 475
2013 |Siantar Top Tbk 775.931,000,000.00 694.128,000,00000 | 111.78] 472
2011 |Ultrajaya Milk Industry and Trading Company Tbk 828.546,000,000.00 | 1.351971,000.00000| 6128 412
2012 |Ulirajaya Milk Industry and Trading Company Tbk 744275.000,00000 | 1676519,000,00000 | 4439 379
2013 |Ultrajaya Milk Industry and Trading Company Tbk 796.476,000,000.00 | 2,015.145,000,000.00 | 3952 363




Lampiran 3 : Hasil Deskriptif Statistik

Lampiran 4 : Hasil Uji Normalitas

Marmal P-F Plot of Regression Standardized Residual
Dependent Variable: LM_HargaSaham
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Lampiran 5 : Hasil Uji Multikolinearitas

Descriptive Statistics

M Minimum | Maximum Mean Std. Deviation
LM_HargaSaham 47 404 14.02 8.3409 243851
LH_ROA 42 1.03 420 2.2344 78705
LN_TATO 47 3.89 k.83 495118 43118
LN_DER 47 3.07 £.15 4 4007 51303
Valid M {listwise) 42

O

Coefficients®
Model Unstandardized Coefficients | Standardized t Sig. Collinearity Statistics
Coefficients
B Std. Errar Beta Tolerance VIF

{Constant) 3683 2.981 1.244 221

LM_ROA 2.748 251 887 10.938 000 808 1.102
! LM_TATO -320 444 -.0&7 -719 A8 883 1.033

LM_DER 019 384 004 050 .960 817 1.091

a. DependentVariable: LN_HargaSaham
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Lampiran 6 : Hasil Uji Heterokedastisitas

Scatterplot

Dependent Variable: LN_HargaSaham
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Regression Standardized Predicted Value

Model Summary®

Lampiran 7 : Hasil Uji Autokorelasi

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 879 F73 .T5R 1.20704 1.106
a. Predictors: (Constant), LM_DER, LN_TATO, LM_ROA
b. DependentVariable: LM_Harga=aham
Lampiran 8 : Hasil Uji Regresi Berganda
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coeflicients
B Std. Error EBeta
(Constant) 3.683 2.881 1.244 221
LM_ROA 2749 281 38T 10,838 000
1
LM_TATO -.320 444 -.0&57 -719 ATE
LM_DER 015 384 004 050 880

a. Dependent Variable:

LM_HargaSaham
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Lampiran 9 : Hasil Uji Simultan (Uji F)

ANOWVA®
Model F Sig.
1 Regression 157.706 0007

a. DependentVariable: HargaSaham
b. Predictors: (Constant), DER, TATO, ROA

Lampiran 10 : Hasil Uji Parsial (Uji t)

Coefficients®
Model Unstandardized Coefficients | Standardized t Sig.
Coeflicients
B Std. Error Beta

(Constant) -24.415 4217 -B.780 000

ROA 1.780 0a5 950 20920 000
! TATO 027 019 066 1.445 R E

DER 069 O3 100 2247 O3

a. DependentVariable: HargaSaham

Lampiran 11 : Hasil Uji Koefisien Determinasi (Adjusted )

Model Summary®

Model R R Square Adjusted R Std. Errar ofthe
Square Estimate
1 BE2* 926 920 7.703

a. Predictors: (Constant), DER, TATO, RDA
b. DependentVariable: HargaSaham



