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LAMPIRAN
Lampiran 1. Data Populasi Perusahaan Barang Konsumsi Di BEI 2013 - 2015
No SIa(l(:::n Nama Emiten Keterangan
1 AISA | Tiga Pilar Sejahtera Food Tbk, PT v
2 ALTO | Tri Banyan Tirta Tbk, PT Rugi (2014, 2015)
3 CEKA | Wilmar Cahaya Indonesia Tbk, PT v
4 DLTA | Delta Djakarta Tbk, PT v
5 ICBP Indofood CBP Sukses Makmur Tbk, PT v
6 INDF Indofood Sukses Makmur Tbk, PT v
7 MLBI | Multi Bintang Indonesia Tbk, PT v
8 MYOR | Mayora Indah Tbk, PT v
9 PSDN | Prashida Aneka Niaga Tbk, PT Rugi (2014, 2015)
10 ROTI | Nippon Indosari Corporindo Tbk, PT v
11 SKBM | Sckar Bumi Tbk, PT v
12 SKLT | Sekar Laut Tbk, PT v
13 STTP Siantar Top Tbk, PT v
Ultrajaya Milk Industry and Trading Company
14 ULT)J Tbk, PT v
15 | GGRM | Gudang Garam Tbk v
16 | HMSP | Handjaya Mandala Sampoerna Tbk v
17 | RMBA | Bentoel International Investama Tbk Rugi (2013, 2014, 2015)
18 WIIM | Wismilak Inti Makmur Tbk v
19 | DVLA | Darya Varia Laboratoria Tbk v
20 INAF Indofarma (Persero) Tbk Rugi (2013)
21 KAEF | Kimia Farma (Persero) Thk v
22 KLBF | Kalbe Farma Tbk v
23 | MERK | Merck Indonesia Thk v
24 | PYFA | Pyridam Farma Tbk v
25 SCPI Merck Sharp Dohme Pharma Tbk Rugi (2013, 2014)
26 SIDO Industri Jamu & Farmasi Sido Muncul Tbk v
27 SQBB | Taisho Pharmaceutical Indonesia Tbk v
28 TSPC | Tempo Scan Pasific Tbk v
29 ADES | Akasha Wira International Tbk, PT v
30 KINO | Kino Indonesia Thk Listing tahun 2015
31 MBTO | Martina Berto Tbk Rugi (2015)
32 | MRAT | Mustika Ratu Tbk Rugi (2013, 2015)
33 TCID | Mandom Indonesia Tbk v
34 | UNVR | Unilever Indonesia Tbk v
35 CINT | Chitose International Thk Listing tahun 2014
36 KICI PT. Kedaung Indah Can Tbk Rugi (2015)
37 LMPI | PT. Langgeng Makmur Industry Tbk Rugi (2013)
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Lampiran 2. Data Sampel Perusahaan Barang Konsumsi Di BEI 2013 - 2015

No Kode Saham Nama Emiten

1 AISA Tiga Pilar Sejahtera Food Tbk, PT

2 CEKA Wilmar Cahaya Indonesia Tbhk, PT

3 DLTA Delta Djakarta Tbk, PT

4 ICBP Indofood CBP Sukses Makmur Tbk, PT

5 INDF Indofood Sukses Makmur Tbk, PT

6 MLBI Multi Bintang Indonesia Tbk, PT

7 MYOR Mayora Indah Tbk, PT

8 ROTI Nippon Indosari Corporindo Tbk, PT

9 SKBM Sekar Bumi Tbk, PT

10 SKLT Sekar Laut Tbk, PT

11 STTP Siantar Top Tbk, PT

12 ULTIJ Ultrajaya Milk Industry and Trading Company Tbk, PT
13 GGRM Gudang Garam Tbk

14 HMSP Handjaya Mandala Sampoerna Tbk

15 WIIM Wismilak Inti Makmur Tbk

16 DVLA Darya Varia Laboratoria Tbhk

17 KAEF Kimia Farma (Persero) Tbk

18 KLBF Kalbe Farma Tbk

19 MERK Merck Indonesia Tbk

20 PYFA Pyridam Farma Tbk

21 SIDO Industri Jamu & Farmasi Sido Muncul Tbk
22 SQBB Taisho Pharmaceutical Indonesia Thk

23 TSPC Tempo Scan Pasific Tbk

24 ADES Akasha Wira International Tbk, PT

25 TCID Mandom Indonesia Tbk

26 UNVR Unilever Indonesia Tbk




57

Lampiran 3. Data Return On Equity

No. Emiten Return On Equity
2013 2014 2015
1 AISA | Tiga Pilar Sejahtera Food Tbk, PT 0,1470 | 0,1055 | 0,0942
2 CEKA | Wilmar Cahaya Indonesia Tbk, PT 0,1232 | 0,0763 | 0,1665
3 DLTA | Delta Djakarta Tbk, PT 0,4019 | 0,3788 | 0,2260
4 ICBP | Indofood CBP Sukses Makmur Tbk, PT 0,1748 | 0,1683 | 0,1784
5 INDF Indofood Sukses Makmur Tbk, PT 0,0890 | 0,1248 | 0,0860
6 MLBI | Multi Bintang Indonesia Tbk, PT 1,1860 | 1,4353 | 0,6483
7 | MYOR | Mayora Indah Tbk, PT 0,2719 | 0,1005 | 0,2407
8 ROTI | Nippon Indosari Corporindo Tbk, PT 0,2034 | 0,1978 | 0,2276
9 | SKBM | Sekar Bumi Tbk, PT 0,2897 | 0,2803 | 0,1167
10 | SKLT | Sekar Laut Tbk, PT 0,0819 | 0,1075 | 0,1320
11 STTP | Siantar Top Tbk, PT 0,1663 | 0,1516 | 0,1841
Ultrajaya Milk Industry and Trading Company Tbk,
12 | ULTJ | PT 0,1608 | 0,1245 | 0,1870
13 | GGRM | Gudang Garam Tbk 0,1492 | 0,1628 | 0,1698
14 | HMSP | Handjaya Mandala Sampoerna Tbk 0,7643 | 0,7543 | 0,3237
15 | WIIM | Wismilak Inti Makmur Tbhk 0,1719 ] 0,1331 | 0,1389
16 | DVLA | Darya Varia Laboratoria Tbk 0,1398 | 0,0841 | 0,1108
17 | KAEF | Kimia Farma (Persero) Thk 0,1328 | 0,1306 | 0,1359
18 | KLBF | Kalbe Farma Tbk 0,2324 1 0,2174 | 0,1881
19 | MERK | Merck Indonesia Tbk 0,3477 | 0,3277 | 0,3010
20 | PYFA | Pyridam Farma Tbk 0,0658 | 0,0274 | 0,0305
21 SIDO | Industri Jamu & Farmasi Sido Muncul Tbk 0,1553 | 0,1590 | 0,1684
22 | SQBB | Taisho Pharmaceutical Indonesia Tbk 0,4308 | 0,4468 | 0,4243
23 | TSPC | Tempo Scan Pasific Tbk 0,1665 | 0,1435 | 0,1220
24 | ADES | Akasha Wira International Tbk, PT 0,2128 | 0,1064 | 0,1000
25 TCID | Mandom Indonesia Tbk 0,1382 | 0,1392 | 0,3175
26 | UNVR | Unilever Indonesia Tbk 1,2581 | 1,2478 | 1,2122
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Lampiran 4. Data Earning Per Share

No. Emiten Earning Per Share
2013 2014 2015
1 AISA | Tiga Pilar Sejahtera Food Tbk, PT 106,08 110,57 100,49
2 CEKA | Wilmar Cahaya Indonesia Tbk, PT 219,00 69,00 179,00
3 DLTA | Delta Djakarta Tbk, PT 16.515,00 | 353,00 238,00
4 ICBP | Indofood CBP Sukses Makmur Tbk, PT 382,00 454,00 515,00
5 INDF Indofood Sukses Makmur Tbk, PT 285,00 449,00 338,00
6 MLBI | Multi Bintang Indonesia Tbk, PT 55.576,00 | 377,00 236,00
7 | MYOR | Mayora Indah Tbk, PT 1.165,00 451,00 1.364,00
8 ROTI | Nippon Indosari Corporindo Tbk, PT 31,22 37,27 53,45
9 | SKBM | Sekar Bumi Tbk, PT 67,00 82,80 44,48
10 | SKLT | Sekar Laut Tbk, PT 16,56 25,10 29,55
11 STTP | Siantar Top Tbk, PT 87,56 94,40 141,78
Ultrajaya Milk Industry and Trading
12 | ULTJ | Company Tbk, PT 113,00 101,00 180,00
13 | GGRM | Gudang Garam Tbk 2.250,00 | 2.810,00 | 3.345,00
14 | HMSP | Handjaya Mandala Sampoerna Tbk 2.468,00 | 2.306,00 | 2.326,00
15 | WIIM | Wismilak Inti Makmur Tbhk 62,93 53,59 62,34
16 | DVLA | Darya Varia Laboratoria Tbk 112,00 73,00 97.00
17 | KAEF | Kimia Farma (Persero) Thk 38,63 46,08 44,81
18 | KLBF | Kalbe Farma Tbk 41,00 44,08 42,76
19 | MERK | Merck Indonesia Tbk 7.832,00 | 8.132,00 | 2.463,00
20 | PYFA | Pyridam Farma Tbk 11,58 5,58 7,71
21 SIDO | Industri Jamu & Farmasi Sido Muncul Tbk 27,00 27,83 29,30
22 | SQBB | Taisho Pharmaceutical Indonesia Tbk 14.822,00 | 16.314,00 | 14.529,00
23 | TSPC | Tempo Scan Pasific Tbk 141,00 129,00 116,00
24 | ADES | Akasha Wira International Tbk, PT 94,00 53,00 56,00
25 TCID | Mandom Indonesia Tbk 796,00 874,00 2.708,00
26 | UNVR | Unilever Indonesia Tbk 701,00 776,00 766,00
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Lampiran 5. Data Current Ratio

No. Emiten Current Ratio

2013 2014 2015
1 AISA | Tiga Pilar Sejahtera Food Tbk, PT 1,7503 | 2,0633 | 1,6229
2 CEKA | Wilmar Cahaya Indonesia Tbk, PT 1,6322 | 1,4656 | 1,5347
3 DLTA | Delta Djakarta Tbk, PT 4,6578 | 44732 | 6,4237
4 ICBP | Indofood CBP Sukses Makmur Tbk, PT 2,4106 | 2,1832 | 2,3260
5 INDF Indofood Sukses Makmur Tbk, PT 1,6831 | 1,8101 | 1,7053
6 MLBI | Multi Bintang Indonesia Tbk, PT 0,9775 | 0,5139 | 0,5842
7 | MYOR | Mayora Indah Tbk, PT 2,4021 | 2,0899 | 2,3653
8 ROTI | Nippon Indosari Corporindo Tbk, PT 1,1364 | 1,3664 | 2,0534
9 | SKBM | Sekar Bumi Tbk, PT 1,2483 | 14771 | 1,1451
10 | SKLT | Sekar Laut Tbk, PT 1,2275 | 1,1838 | 1,1925
11 STTP | Siantar Top Tbk, PT 1,1424 | 1,4842 | 1,5789
Ultrajaya Milk Industry and Trading Company Tbk,

12 | ULTJ | PT 2,4701 | 3,3446 | 3,7455
13 | GGRM | Gudang Garam Tbk 1,7221 | 1,6202 | 1,7704
14 | HMSP | Handjaya Mandala Sampoerna Tbk 1,7526 | 1,5277 | 6,5674
15 | WIIM | Wismilak Inti Makmur Tbhk 2,4300 | 2,2750 | 2,8938
16 | DVLA | Darya Varia Laboratoria Tbk 42418 | 5,1813 | 3,5229
17 | KAEF | Kimia Farma (Persero) Thk 2,4267 | 2,3870 | 1,9302
18 | KLBF | Kalbe Farma Tbk 2,8393 | 3,4036 | 3,6978
19 | MERK | Merck Indonesia Tbk 3,9795 | 4,5859 | 3,6522
20 | PYFA | Pyridam Farma Tbk 1,5368 | 1,6268 | 1,9912
21 SIDO | Industri Jamu & Farmasi Sido Muncul Tbk 7,2885 | 10,2542 | 9,2765
22 | SQBB | Taisho Pharmaceutical Indonesia Tbk 49680 | 4,3730 | 3,5735
23 | TSPC | Tempo Scan Pasific Tbk 2,9619 | 3,0022 | 2,5376
24 | ADES | Akasha Wira International Tbk, PT 1,7789 | 1,5234 | 1,3860
25 TCID | Mandom Indonesia Tbk 3,5732 | 1,7982 | 4,9911
26 | UNVR | Unilever Indonesia Tbk 0,6710 | 0,7149 | 0,6540
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Lampiran 6. Data Debt To Equity Ratio

No. Emiten Debt To Equity Ratio
2013 2014 2015
1 AISA | Tiga Pilar Sejahtera Food Tbk, PT 1,1304 | 1,0563 | 1,2841
2 CEKA | Wilmar Cahaya Indonesia Tbk, PT 1,0248 | 1,3889 | 1,3220
3 DLTA | Delta Djakarta Tbk, PT 0,2965 | 0,3117 | 0,2221
4 ICBP | Indofood CBP Sukses Makmur Tbk, PT 0,6741 | 0,6563 | 0,6208
5 INDF Indofood Sukses Makmur Tbk, PT 1,0351 | 1,0845 | 1,1296
6 MLBI | Multi Bintang Indonesia Tbk, PT 0,8046 | 3,0286 | 1,7409
7 | MYOR | Mayora Indah Tbk, PT 1,4956 | 1,5259 | 1,1836
8 ROTI | Nippon Indosari Corporindo Tbk, PT 1,3459 | 1,2472 | 1,2770
9 | SKBM | Sekar Bumi Tbk, PT 1,4744 | 1,0431 | 1,2218
10 | SKLT | Sekar Laut Tbk, PT 1,1625 | 1,1620 | 1,4803
11 STTP | Siantar Top Tbk, PT 1,1318 | 1,0848 | 0,9028
Ultrajaya Milk Industry and Trading Company Tbk,
12 | ULTJ | PT 0,3906 | 0,2837 | 0,2654
13 | GGRM | Gudang Garam Tbk 0,7274 | 0,7575 | 0,6708
14 | HMSP | Handjaya Mandala Sampoerna Tbk 0,9360 | 1,1026 | 0,1872
15 | WIIM | Wismilak Inti Makmur Tbhk 0,6020 | 0,5767 | 0,4228
16 | DVLA | Darya Varia Laboratoria Tbk 0,3286 | 0,2845 | 0,4137
17 | KAEF | Kimia Farma (Persero) Thk 0,5218 | 0,6388 | 0,7379
18 | KLBF | Kalbe Farma Tbk 0,3349 | 0,2740 | 0,2522
19 | MERK | Merck Indonesia Tbk 0,3861 | 0,3013 | 0,3550
20 | PYFA | Pyridam Farma Tbk 0,8600 | 0,7772 | 0,5802
21 SIDO | Industri Jamu & Farmasi Sido Muncul Tbk 0,1308 | 0,0743 | 0,0761
22 | SQBB | Taisho Pharmaceutical Indonesia Tbk 0,2136 | 0,2453 | 0,3106
23 | TSPC | Tempo Scan Pasific Tbk 0,4123 | 0,3742 | 0,4490
24 | ADES | Akasha Wira International Tbk, PT 0,6865 | 0,7217 | 0,9893
25 TCID | Mandom Indonesia Tbk 0,2716 | 0,4884 | 0,2141
26 | UNVR | Unilever Indonesia Tbk 2,1373 | 2,1053 | 2,2585
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Lampiran 7. Data Harga Saham

No. Emiten Harga Saham
2013 2014 2015
1 | AISA | Tiga Pilar Sejahtera Food Tbk, PT 1.430 2095 | 1.210
2 | CEKA | Wilmar Cahaya Indonesia Tbk, PT 1.160 1.500 675
3 | DLTA | Delta Djakarta Tbk, PT 380.000 | 390.000 | 5.200
4 | ICBP | Indofood CBP Sukses Makmur Tbk, PT 10.200 | 13.100 | 13.475
5 | INDF | Indofood Sukses Makmur Tbk, PT 6.600 6.750 | 5.175
6 | MLBI | Multi Bintang Indonesia Tbk, PT 12.000 | 11.950 | 8.200
7 | MYOR | Mayora Indah Tbk, PT 26.000 | 20.900 | 30.500
& | ROTI | Nippon Indosari Corporindo Tbk, PT 1.020 1.385 | 1.265
9 | SKBM | Sekar Bumi Tbk, PT 430 970 945
10 | SKLT | Sekar Laut Tbk, PT 180 300 370
11 | STTP | Siantar Top Tbk, PT 1.550 2880 | 3.015
O gll)t;iij;i%a Milk Industry and Trading Company 4,500 3720 3045
13 | GGRM | Gudang Garam Tbk 42.000 | 60.700 | 55.000
14 | HMSP | Handjaya Mandala Sampoerna Tbk 62.400 | 68.650 | 94.000
15 | WIIM | Wismilak Inti Makmur Tbk 670 625 430
16 | DVLA | Darya Varia Laboratoria Tbk 2.200 1.690 | 1.300
17 | KAEF | Kimia Farma (Persero) Tbk 590 1.465 870
18 | KLBF | Kalbe Farma Thk 1.250 1.830 1.320
19 | MERK | Merck Indonesia Tbk 189.000 | 160.000 | 6.775
20 | PYFA | Pyridam Farma Tbk 147 135 112
21 | SIDO | Industri Jamu & Farmasi Sido Muncul Tbk 700 610 550
22 | SQBB | Taisho Pharmaceutical Indonesia Tbk 10.500 | 10.500 | 10.500
23 | TSPC | Tempo Scan Pasific Thk 3.250 2865 | 1.750
24 | ADES | Akasha Wira International Tbk, PT 2.000 1.375 | 1.015
25 | TCID | Mandom Indonesia Tbhk 11.900 | 17.525 | 16.500
26 | UNVR | Unilever Indonesia Tbk 26.000 | 32.300 | 37.000
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Lampiran 8. Output Spss Sebelum Data Trimming Dan Transformasi
Deskriptif Statistik

N Minimum Maximum Mean Std. Deviation
ROE 78 ,03 1,44 2721 ,29727
EPS 78 5,58 55576,00 2156,6863 7103,72263
CR 78 51 10,25 2,6661 1,84270
DER 78 ,07 3,03 8164 ,56360
HS 78 112 390000 24546,72 66845,490
Valid N (listwise) 78
Uji Normalitas
a. Metode Grafik Histogram
Histogram
Dependent Variable : Harga Saham
Mean = 1,1 3E-16
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(Lanjutan Lampiran 8)
b. Metode Statistik

Unstandardized Residual

N 78
ab Mean 0E-7

Normal Parameters Std. Deviation 62709,96541447
Absolute 267

Most Extreme Differences  Positive 267
Negative -, 175

Kolmogorov-Smirnov Z 2,357
Asymp. Sig. (2-tailed) ,000

a. Test distribution is Normal.
b. Calculated from data.

Uji Multikolinearitas

Collinearity Statistics
Model Tolerance VIF
1 ROE 425 2,352
EPS ,619 1,616
CR 436 2,292
DER ,269 3,721

a. Dependent Variable: Harga Saham
Uji Heteroskedastisitas

a. Metode Grafik

Scatterplot
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b. Metode Statistik

Model t Sig.
1 (Constant) ,684 ,496
ROE 1,524 ,132

EPS 1,762 ,082

CR 1,752 ,084

DER -1,316 ,192

a. Dependent Variable: abs_res
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(Lanjutan Lampiran 8)

Uji Autokorelasi
Unstandardized Residual
Test Value® -8083,51064
Cases < Test Value 39
Cases >= Test Value 39
Total Cases 78
Number of Runs 31
Z -2,051
Asymp. Sig. (2-tailed) ,040

a. Median
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Lampiran 9. Output Spss Sesudah Data Trimming Dan Transformasi

Uji Norma

litas

a. Metode Grafik Histogram

Frequency

Histogram

Dependent Variable : LN_Harga Saham
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Regression Standardized Residual

Metode Grafik Normal P-Plot
Normal P-P Plot of Regression Standardized Residual
Dependent Variable : LN_Harga Saham
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(Lanjutan Lampiran 9)
b. Metode Statistik

Unstandardized Residual

N 64

Normal Parameters™” Mean 0E-7
Std.

Deviation 1,28169751

Most Extreme Differences Absolute ,108

Positive ,108

Negative -,079

Kolmogorov-Smirnov Z ,866

Asymp. Sig. (2-tailed) 441

a. Test distribution is Normal.
b. Calculated from data.

Uji Multikolinearitas

Collinearity Statistics
Model Tolerance VIF
LN ROE ,760 1,315
EPS ,655 1,526
CR 333 3,003
DER ,367 2,727

a. Dependent Variable: LN_Harga Saham

Uji Heteroskedastisitas

a. Metode Grafik

Scatterplot
Dependent Variable : LN_Harga Saham

b=

0
8
d

(=}
o L= uoﬁﬂ

Regression Studentized Residual
Oy
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b. Metode Statistik
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(Lanjutan Lampiran 9)

Model t Sig.
1 (Constant) 2,017 ,048
LN _ROE ,107 915
EPS 1,426 ,159
CR -1,564 123
DER ,133 ,895
b. Dependent Variable: ABS RES1

Uji Autokorelasi

Unstandardized Residual

Test Valuea

Cases < Test Value
Cases >= Test Value
Total Cases

Number of Runs

7
Asymp. Sig. (2-tailed)

-,20248
32

32

64

28
-1,260
,208

a. Median

Uji Hipotesis

a. Uji Simultan (Uji F)

Model Sum of Squares df| Mean Square F Sig.
1 Regression 54,742 4 13,686 7,802 ,000°
Residual 103,493 59 1,754
Total 158,235 63
a. Dependent Variable: LN Harga Saham
b. Predictors: (Constant), DER, LN_ROE, EPS, CR
b. Uji Parsial (Uji t)
Standardized
Unstandardized Coefficients | Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 10,166 1,342 7,575 ,000
LN ROE 1,347 315 4,272 ,000
EPS 4.919E-5 ,000 J175 441
CR ,089 277 ,321 ,749
DER -,050 ,666 -,013 -,075 ,940
a. Dependent Variable: LN Harga Saham
c. Koefisien Determinasi
Adjusted R Std. Error of Durbin-
Model R R Square Square the Estimate Watson
1 588" 346 ,302 1,32443 1,487

a. Predictors: (Constant), DER, LN_ROE, EPS, CR
b. Dependent Variable: LN _Harga Saham
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