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Lampiran 5. Daftar Sampel Perusahaan 

No Kode 

Perusahaan 

Nama 

Perusahaan 

Keterangan 

1.  AISA Tiga Pilar 

Sejahtera Tbk 

Tidak up to 

date 

2.  ALTO Tri Banyan Tirta 

Tbk 

Data lengkap 

(sampel 1) 

3.  CAMP Campina Ice 

Cream Industry 

Tbk 

Tidak up to 

date  

4.  CEKA Cahaya Kalbar 

Tbk 

Data lengkap 

(sampel 2) 

5.  CLEO Sariguna 

Primatirta Tbk 

Tidak up to 

date 

6.  DLTA Delta Djakarta 

Tbk 

Data lengkap 

(sampel 3) 

7.  ICBP Indofood CBP 

Sukses Makmur 

Tbk 

Data lengkap 

(sampel 4) 

8.  IIKP Inti Agri 

Resources Tbk 

Data lengkap 

(sampel 5) 

9.  INDF Indofood Sukses 

Makmur Tbk 

Data lengkap 

(sampel 6) 
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10.  GOOD Garudafood 

Putra Putri Jaya 

Tbk 

Tidak up to 

date 

\ 

11.  

 

HOKI 

 

Buyung Poetra 

Sembada Tbk 

 

Tidak up to 

date 

12.  MLBI Multi Bintang 

Indonesia Tbk 

Data lengkap 

(sampel 7) 

13.  MYOR Mayora Indah 

Tbk 

Data lengkap 

(sampel 8) 

14.  PANI Pratama Abadi 

Nusa Industri 

Tbk 

Tidak up to 

date 

15.  PCAR Prima Cakrawala 

Abadi Tbk 

Tidak up to 

date 

16.  PSDN Prasidha Aneka 

Niaga Tbk 

Data lengkap 

(sampel 9) 

17.  ROTI Nippon Indosari 

Corpindo Tbk 

Data lengkap 

(sampel 10) 

18.  SKBM Sekar Bumi Tbk Data lengkap 

(sampel 11) 
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19.  SKLT Sekar Laut Tbk Data lengkap 

(sampel 12) 

20.  STTP Siantar Top Tbk Data lengkap 

(sampel 13) 

’continues’ 

‘continued’ 

21.  ULJT Ultra Jaya Milk 

Industry and 

Trading 

Company Tbk 

Data lengkap 

(sampel 14) 

22.  ADES Akasha Wira 

Internasional Tbk 

Data lengkap 

(sampel 15) 

23.  BTEK Bumi 

Teknokultura 

Unggul Tbk 

Data lengkap 

(sampel 16) 

24.  BUDI Budi Starch & 

Sweetener Tbk 

Data lengkap 

(sampel 17) 

25.  FOOD Sentra Food 

Indonesia Tbk 

Tidak up to 

date 

26.  MGNA Magna Investama 

Mandiri Tbk 

Tidak up to 

date 
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Lampiran 6. Data hasil perhitungan Rasio Arus Kas 
Operasional 

Kode 
Perusahaaan 

Tahun Arus Kas 
Operasional 

Rasio 

ALTO 2015            22,598,090,912  -0.26 
 2016            20,444,874,139  -0.10 
 2017              5,602,423,448  -0.73 
 2018              7,723,486,943  0.38 
CEKA 2015         168,614,370,234  0.14 
 2016         176,087,317,362  0.04 
 2017         169,617,492,888  -0.04 
 2018         202,052,535,172  0.19 
DLTA 2015         246,625,414,000  0.50 
 2016         259,851,506,000  0.05 
 2017         342,202,126,000  0.32 
 2018         342,493,551,000  0.00 
ICBP 2015     3,485,533,000,000  0.04 

 2016     4,584,964,000,000  0.32 

 2017     4,733,306,000,000  0.03 

 2018     5,647,013,000,000  0.19 

IIKP 2015              3,140,236,652  -0.44 

 2016              3,707,231,570  0.18 

 2017              3,829,837,720  0.03 

 2018 2,841,079,440 -0.26 

INDF 2015     4,213,613,000,000  -0.55 

 2016     7,175,603,000,000  0.70 

 2017 6,507,803,000,000 -0.09 

 2018     5,935,829,000,000  -0.09 
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MLBI 2015         919,232,000,000  0.01 

 2016     1,248,469,000,000  0.36 

 2017     1,331,611,000,000  0.07 

 2018     1,412,515,000,000  0.06 

MYOR  2015     2,336,785,497,955  0.25 

 2016     2,659,314,197,175  0.14 

 2017     2,275,530,669,068  -0.14 

 2018     1,459,273,241,788  -0.36 

PSDN 2015           22,726,926,832  -0.95 

 2016           24,429,296,083  0.07 

 2017           15,864,871,829  0.07 

 2018           17,812,366,089  -0.35 

ROTI 2015 555,511,840,614 0.12 

 2016         414,702,426,418  -0.25 

 2017         370,617,213,073  -0.11 

 2018         295,922,456,326  -0.20 

SKBM 2015           82,469,996,482  0.88 

 2016           63,834,235,357  -0.23 

 2017 
 

       78,662,799,904 
  

0.23 
 

 2018 55,800,390,845 -0.29 

SKLT 2015 29,666,923,359 ‘0.27 

 2016           16,410,402,980  -0.45 

 2017           21,532,487,530  0.31 

 2018           14,653,378,405  -0.32 

STTP 2015         194,843,122,728  -0.02 
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 2016          166,186,126,054  -0.15 

 2017         301,239,769,296  0.81 

 2018         245,006,975,842  -0.19 

ULTJ 2015         669,463,282,890  -0.48 

 2016         779,108,645,836  0.16 

 2017     1,072,516,000,000  0.38 

 2018         575,823,000,000  -0.46 

ADES 2015         160,400,000,000  0.58 

 2016         119,156,000,000  -0.26 

 2017           87,199,000,000  -0.27 

 2018         146,588,000,000  0.68 

BTEK 2015           61,618,913,240  0.02 

 2016         118,783,218,372  0.93 

 2017         160,428,734,408  0.16 

 2018         108,808,920,938  -0.32 

BUDI 2015           17,409,000,000  -0.31 

 2016           35,922,000,000  1.06 

 2017 
 

25,833,000,000 
 

-0.28 

 2018              8,219,000,000 -0.68 
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Lampiran 7. Data hasil perhitungan Rasio Arus Kas 

Investasi 

Nama 
Perusahaaan 

Tahun Arus Kas Investasi Rasio 

ALTO 2015            (97,443,611,734) 0.04 

 2016            (34,881,959,752) -0.64 

 2017            (36,385,062,113) 0.04 

 2018            (20,118,803,033) -0.45 

CEKA 2015            (25,681,096,863) 0.02 

 2016              22,064,954,951  -1.86 

 2017            (14,291,650,992) -1.65 

 2018              (7,541,565,382) -0.47 

DLTA 2015            (20,022,026,000) -0.47 

 2016 (37,684,000,000) 0.88 

 2017            (11,675,086,000) -0.69 

 2018            (16,808,291,000) 0.44 

ICBP 2015      (2,047,434,000,000) 0.17 

 2016      (2,560,132,000,000) 0.25 
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 2017 (2,644,001,000,000) 0.03 

 2018      (3,372,186,000,000) 0.28 

IIKP 2015                1,542,903,305  -1.43 

 2016              (1,787,746,154) -2.16 

 2017              (1,393,589,090) -0.22 

 2018              (1,332,195,200) -0.04 

INDF 2015      (5,665,905,000,000) -0.44 

 2016      (8,488,230,000,000) 0.50 

 2017 (6,057,777,000,000) -0.29 

 2018   (11,223,682,000,000) 0.85 

MLBI 2015         (180,547,000,000) -0.59 

 2016         (167,102,000,000) -0.07 

 2017         (338,349,000,000) 1.02 

 2018         (275,917,000,000) -0.18 

MYOR 2015 (540,613,367,669) -1.66 

 2016         (746,551,666,042) 0.38 

 2017         (526,316,631,073) -0.30 
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 2018      (1,196,001,406,035) 1.27 

PSDN 2015            (15,997,608,800) -0.56 

 2016            (17,491,999,137) 0.09 

 2017            (18,584,673,611) 0.16 

 2018            (51,556,297,884) 1.95 

ROTI 2015         (240,459,788,371) -0.39 

 2016 (216,566,544,621) -0.10 

 2017         (369,535,482,630) 0.71 

 2018         (367,322,473,111) -0.01 

SKBM 2015            148,181,818,111  1.17 

 2016            (63,731,981,893) -1.43 

 2017 (32,587,702,561) -0.49 

 2018            (67,860,421,921) 1.08 

SKLT 2015            (19,319,546,259) -0.11 

 2016            (12,087,320,549) -0.37 

 2017            (21,590,639,194) 0.79 

 2018            (31,316,328,732) 0.45 

STTP 2015         (244,350,415,675) 0.06 
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 2016         (339,686,560,362) 0.39 

 2017         (172,754,000,450) -0.49 

 2018         (224,855,119,317) 0.30 

ULTJ 2015         (283,394,639,131) 0.87 

 2016         (773,381,111,380) 1.73 

 2017         (399,687,000,000) -0.48 

 2018      (1,089,186,000,000) 1.73 

ADES 2015   (140,209,000,000) 1.29 

 2016         (142,554,000,000) 0.02 

 2017            (96,935,000,000) -0.32 

 2018            (39,459,000,000) -0.59 

BTEK 2015            (11,745,217,181) -0.80 

 2016            (15,994,802,566) 0.36 

 2017              (7,348,939,142) -0.54 

 2018            (12,895,204,042) 0.75 

BUDI 2015              (7,323,000,000) -0.49 

 2016              (8,750,000,000) 0.19 
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 2017            (10,628,000,000) 0.21 

 2018              (9,803,000,000) -0.08 

    

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



89 

 

 

 

Lampiran 8. Data hasil perhitungan Rasio Arus Kas 

Pendanaan 

Nama 
Perusahaaan 

Tahun Arus Kas Investasi Rasio 

ALTO 2015         (27,595,659,253) -2.76 

 2016         (16,823,662,194) -0.39 

 2017            31,010,075,767  -2.84 

 2018            10,692,453,422  -0.66 

CEKA 2015         171,304,142,448  0.00 

 2016       (386,877,812,645) -3.26 

 2017       (167,149,794,085) -0.57 

 2018       (186,346,078,572) 0.11 

DLTA 2015 (156,878,293,000) 0.08 

 2017       (143,868,508,000) -0.27 

 2018 (207,667,269,000) 0.44 

ICBP 2015   (1,264,853,000,000) -0.56 

 2016   (2,159,227,000,000) 0.71 

 2017   (2,720,713,000,000) 0.26 

 2018   (3,787,926,000,000) 0.39 
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IIKP 2015            (4,832,129,061) -0.09 

 2016              4,798,953,118  -1.99 

 2017               (594,091,600) -1.12 

 2018               (504,738,800) -0.15 

INDF 2015   (1,408,350,000,000) -2.00 

 2016   (3,807,917,000,000) 1.70 

 2017   (1,556,000,000,000) -0.59 

 2018            48,125,000,000  -1.03 

MLBI 2015       (539,971,000,000) 0.15 

 2016   (1,022,813,000,000) 0.89 

 2017   (1,173,439,000,000) 0.15 

 2018 (1,051,756,000,000) -0.10 

MYOR 2015 (944,661,855,805) -1.62 

 2016   (1,110,278,055,200) 0.18 

 2017   (1,020,400,442,250) -0.08 

 2018       (941,471,315,759) -0.08 

PSDN 2015            31,421,520,512  -1.80 

 2016            62,079,608,581  0.98 
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 2017         (23,771,048,196) -1.38 

 2018            38,309,881,654  -2.61 

ROTI 2015            36,943,105,517  -0.60 

 2016         100,760,131,559  1.73 

 2017         128,205,615,241  0.27 

 2018         (54,360,413,326) -1.42 

SKBM 2015            63,095,575,794  0.09 

 2016 85,256,457,879 0.35 

 2017            60,845,194,335  -0.29 

 2018 110,674,969,291 0.82 

SKLT 2015         (15,501,688,728) -0.02 

 2016            (6,122,437,710) -0.61 

 2017            (8,125,115,467) 0.33 

 2018            (9,928,749,680) 0.22 

STTP 2015            80,164,482,090  1.61 

 2016         189,124,769,166  1.36 

 2017       (263,419,427,248) -2.39 



112 

 2018         (26,261,229,113) -0.90 

ULTJ 2015         (26,230,857,125) -1.26 

 2016         (29,521,421,384) 0.13 

 2017         (73,801,000,000) 1.50 

 2018       (162,727,000,000) 1.20 

ADES 2015 10,912,100,000 -1.32 

 2016            34,646,000,000  2.18 

 2017         (73,000,000,000) -3.11 

 2018 30,363,000,000 -1.42 

BTEK 2015         178,574,503,720  2.39 

 2016            84,816,818,061  -0.53 

 2017         108,745,166,066  0.28 

 2018         129,185,632,453  0.19 

BUDI 2015         (15,099,000,000) 0.44 

 2016         (27,444,000,000) 0.82 

 2017         (28,452,000,000) 0.04 

 2018              3,235,000,000 -1.11 
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Lampiran 9. Data Harga Saham 
 

Nama 
Perusahaaan 

Tahun Harga Saham 

ALTO 2015 360 

 2016 330 

 2017 388 

 2018 400 

CEKA 2015 1,200 

 2016 1,350 

 2017 1,290 

 2018 1,375 

DLTA 2015 5,200 

 2016 5,000 

 2017 4,590 

 2018 5,500 

ICBP 2015 9,000 

 2016 8,575 

 2017 8,900 
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 2018 9,450 

IIKP 2015 3,675 

 2016 2,510 

 2017 1,330 

 2018 2,400 

INDF 2015 5,175 

 2016 7,925 

 2017 7,625 

 2018 7,450 

MLBI 2015 8,200 

 2016 8,750 

 2017 8,675 

 2018 9,200 

MYOR 2015 3050 

 2016 
 

1,645 

 
 

2017 2,020 

 2018 2,620 

PSDN 2015 1,220 
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 2016 1,340 

 2017 1,560 

 2018 1,920 

ROTI 2015 1,265 

 2016 1,600 

 2017 1,275 

 2018 1,200 

SKBM 2015 945 

 2016 640 

   2017 715 

 2018 695 

SKLT 2015 570 

 2016 708 

 2017 1,200 

 2018 1,500 

STTP 2015 3,015 

 2016 3,190 
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 2017 4,360 

 2018 3,750 

ULTJ 2015 3,945 

 2016 4,570 

 2017 2,295 

 2018 2,350 

ADES 2015 1,015 

 2016 1,000 

 2017 885 

 2018 920 

BTEK 2015 1,800 

 2016 1,230 

 2017 1,400 

 2018 1,500 

BUDI 2015 63 

 2016 87 

 2017 94 

 2018 96 
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Lampiran 10. Tabel Persiapan Analisis Data 
 

Kode 

Perusah

aaan 

Tahun Rasio Harga 

Saham 
Arus Kas  

Operasional 

Arus Kas  

Investasi 

Arus Kas  

Pendanaan 

ALTO 2015 -0.26 0.04 -2.76 360 

 2016 -0.10 -0.64 -0.39 330 

 2017 -0.73 0.04 -2.84 388 

 2018 0.38 -0.45 -0.66 400 

CEKA 2015 0.14 0.02 0.00 1,200 

 2016 0.04 -1.86 -3.26 1,350 

 2017 -0.04 -1.65 -0.57 1,290 

 2018 0.19 -0.47 0.11 1,375 

DLTA 2015 0.50 -0.47 0.08 5,200 

 2016 0.05 0.88 0.25 5,000 

 2017 0.32 -0.69 -0.27 4,590 

 2018 0.00 0.44 0.44 5,500 

ICBP 2015 0.04 0.17 -0.56 9,000 

 2016 0.32 0.25 0.71 8,575 
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 2018 0.19 0.28 0.39 9,450 

IIKP 2015 -0.44 -1.43 -0.09 3,675 

 2016 0.18 -2.16 -1.99 2,510 

 2017 0.03 -0.22 -1.12 1,330 

 2018 -0.26 -0.04 -0.15 2,400 

INDF 2015 -0.55 -0.44 -2.00 5,175 

 2016 0.70 0.50 1.70 7,925 

 2017 -0.09 -0.29 -0.59 7,625 

 2018 -0.09 0.85 -1.03 7,450 

MLBI 2015 0.01 -0.59 0.15 8,200 

 2016 0.36 -0.07 0.89 8,750 

 2017 0.07 1.02 0.15 8,675 

 2018 0.06 -0.18 -0.10 9,200 

MYOR  2015 0.25 -1.66 -1.62 3,050 

 2016 0.14 0.38 0.18 1,645 

 2017 -0.14 -0.30 -0.08  

 2018 -0.36 1.27 -0.08 2,620 

PSDN 2015 -0.95 -0.56 -1.80 1,220 
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 2016 0.07 0.09 0.98 1,340 

 2017 0.07 0.16 -1.38 1,560 

 2018 -0.35 1.95 -2.61 1,920 

ROTI 2015 0.12 -0.39 -0.60 1,265 

 2016 -0.25 -0.10 1.73 1,600 

 2017 -0.11 0.71 0.27 1,275 

 2018 -0.20 -0.01 -1.42 1,200 

SKBM 2015 0.88 1.17 0.09 945 

 2016 -0.23 -1.43 0.35 640 

 2017 0.23 -0.49 -0.29 715 

 2018 -0.29 1.08 0.82 695 

SKLT 2015 ‘0.27 -0.11 -0.02 570 

 2016 -0.45 -0.37 -0.61 708 

 2017 0.31 0.79 0.33 1,200 

 2018 -0.32 0.45 0.22 1,500 

STTP 2015 -0.02 0.06 1.61 3,015 

 2016 -0.15 0.39 1.36 3,190 
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 2017 0.81 -0.49 -2.39 4,360 

 2018 -0.19 0.30 -0.90 3,750 

ULTJ 2015 -0.48 0.87 -1.26 3,945 

 2016 0.16 1.73 0.13 4,570 

 2017 0.38 -0.48 1.50 2,295 

 2018 -0.46 1.73 1.20 2,350 

ADES 2015 0.58 1.29 -1.32 1,015 

 2016 -0.26 0.02 2.18 1,000 

 2017 -0.27 -0.32 -3.11 885 

 2018 0.68 -0.59 -1.42 920 

BTEK 2015 0.02 -0.80 2.39 1,800 

 2016 0.93 0.36 -0.53 1,230 

 2017 0.16 -0.54 0.28 1,400 

 2018 -0.32 0.75 0.19 1,500 

BUDI 2015 -0.31 -0.49 0.44 63 

 2016 1.06 0.19 0.82 87 

 2017 -0.28 0.21 0.04 94 

 2018 -0.68 -0.08 -1.11 96 
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Lampiran 11. Statistik Deskriptif 

 

Descriptive Statistics 

 N Minimu

m 

Maximu

m 

Mean Std. 

Deviation 

AKO 68 -.95 1.06 .0162 .39373 

AKI 68 -2.16 1.95 -.0057 .81979 

AKP 68 -3.26 2.39 -.2749 1.23962 

HARGA 

SAHAM 

68 63 9450 2957.00 2818.045 

Valid N 

(listwise) 

68     
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Lampiran 12. Uji Normalitas kolmogorov smirnov 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardi

zed 

Residual 

N 68 

Normal 

Parametersa,b 

Mean .0000000 

Std. Deviation 2748.068265

91 

Most 

Extreme 

Differences 

Absolute .190 

Positive .190 

Negative -.129 

Test Statistic .190 

Asymp. Sig. (2-tailed) .000c 

Monte Carlo 

Sig. (2-tailed) 

Sig. .013d 

99% Confidence 

Interval 

Lower 

Bound 

.010 

Upper 

Bound 

.015 
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Lampiran 13. Uji Heteroskedastisitas 

 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Stand

ardize

d 

Coeffi

cients 

t Sig. 

B Std. 

Error 

Beta 

1 (Constant) 2278.712 187.258  12.169 .000 

AKO 1049.352 473.672 .263 2.215 .030 

AKI 207.299 228.711 .108 .906 .368 

AKP 204.411 153.575 .161 1.331 .188 

a. Dependent Variable: RES2 
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Lampiran 14. Scatterplot 
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Lampiran.15 Hasil Uji Regresi Linier 

 

 Unstandardized 

Coefficients 

Stand

ardize

d 

Coeffi

cients 

T Sig. Collinearity 

Statistics 

B Std. Error Beta Toleranc

e 

VI

F 

        

1 (Constant

) 

3019.354 350.792  8.607 .000   

AKO 903.096 887.334 .126 1.018 .313 .967 1.034 

AKI 329.736 428.447 .096 .770 .444 .956 1.046 

AKP 273.135 287.694 .120 .949 .346 .928 1.078 

a. Dependent Variable: HARGA SAHAM 
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Lampiran 16. Hasil Uji Determinasi 

 

 

Model Summary 

Mod

el 

R R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 .221a .049 .004 2811.739 

a. Predictors: (Constant), AKP, AKO, AKI 


