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Lampiran 3. Daftar Perusahaan Populasi

No Kode Nama Perusahaan
1 ADES Akasha Wira International Tbk

2 AISA Tiga Pilar Sejahtera Food Tbk

3 ALTO | Tri Bayan Tirta Tbk

4 BTEK Bumi Teknokultura Unggul Tbk

5 BUDI Budi Starch & Sweetener Tbk

6 CAMP | Campina Ice Cream Industry Tbk
7 CEKA | Wilmar Cahaya Indonesia Tbk

8 CLEO Sariguna Primatirta Tbk

9 DLTA | Delta Djakarta Tbk

10 DMND | Diamond Food Indonesia Tbk

11 FOOD | Sentra Food Indonesia Tbhk

12 GOOD | Garuda Food Putra Putri Jaya Tbk
13 HOKI Buyung Poetra Sembada Tbk

14 ICBP Indofood CBP Sukses Makmur Tbk
15 IIKP Inti Agri Resources Tbk

16 IKAN Era Mandiri Cemerlang Tbk

17 INDF Indofood Sukses Makmur Tbk

18 KEJU Mulia Boga Raya Tbk

19 MGNA | Magna Investama Mandiri Tbk

20 MLBI Multi Bintang Indonesia Tbk

21 MYOR | Mayora Indah Tbk

22 PANI Pratama Abadi Nusa Industri Tbk
23 PCAR Prima Cakrawala Abadi Tbk

24 PSDN Prashida Aneka Niaga Tbk

25 ROTI Nippon Indosari Corporindo Tbhk
26 SKBM Sekar Bumi Tbk

27 SKLT Sekar Laut Tbk

28 STTP Siantar Top Tbk

29 TBLA Tunas Baru lampung Tbk

30 ULT] Ultrajaya Milk Industry and Trading Company

Tbk




Lampiran 4. Rekapitulasi Data

Transform
No | Kode | Tahun ROA | ROE | NFM | Harga Harga
Saham Saham
(%) (%) | (%) (%)
1 | ICBP 2014 | 10,28 | 17,65 | 8,57 | 13100 9,48
2 | INDF 2014 | 6,08 | 12,98 | 8,22 6750 8,82
3 | MLBI 2014 | 35,63 | 143,53 | 26,60 | 12100 9,4
4 | MYOR | 2014 | 3,98 | 10,05 | 2,89 | 20900 9,95
5 | SKBM | 2014 | 11,19 | 23,09 | 4,72 970 6,88
6 | ULT] 2014 | 9,70 | 1245 | 7,23 3720 8,22
7 | ICBP 2015 | 11,01 | 17,84 | 9,21 | 13475 9,51
8 | INDF 2015 | 4,04 | 860 | 579 | 5175 8,55
9 | MLBI 2015 | 23,65 | 64,83 | 18,43 | 8650 9,07
10 | MYOR | 2015 | 11,02 | 24,07 | 8,44 | 30500 10,33
11 | SKBM | 2015 | 525 | 11,67 | 2,95 945 6,85
12 | ULTJ 2015 | 14,78 | 18,70 | 11,91 | 3945 8,28
13 | ICBP 2016 | 12,56 | 19,63 | 10,56 | 8575 9,06
14 | INDF 2016 | 6,41 | 11,99 | 7,90 7925 8,98
15 | MLBI 2016 | 43,17 | 119,68 | 30,10 | 11750 9,37
16 | MYOR | 2016 | 10,75 | 22,16 | 7,57 | 1645 7,41
17 | SKBM | 2016 | 2,25 | 6,12 1,50 640 6,46
18 | ULTJ 2016 | 16,74 | 20,34 | 15,15 | 4570 8,43
19 | ICBP 2017 | 11,21 | 17,43 | 9,95 8900 9,09
20 | INDF 2017 | 5,85 | 11,00 | 7,33 7625 8,94
21 | MLBI 2017 | 52,67 | 124,15 | 39,00 | 13675 9,52
22 | MYOR | 2017 | 10,93 | 22,18 | 7,83 2020 7,61
23 | SKBM | 2017 | 1,59 | 2,53 1,41 715 6,57
24 | ULT]J 2017 | 13,72 | 16,91 | 14,58 | 1295 7,17




Transform

No | Kode | Tahun ROA | ROE | NFM | Harga Harga

Saham Saham
(%) (%) | (%) (%)
25 | ICBP 2018 | 13,29 | 20,12 | 11,89 | 10450 9,25
26 | INDF 2018 | 514 | 994 | 6,76 | 7450 8,92
27 | MLBI 2018 | 42,39 | 104,91 | 34,26 | 15992 9,68
28 | MYOR | 2018 | 10,01 | 20,61 | 7,32 | 2620 7,87
29 | SKBM | 2018 | 0,90 | 1,53 0,82 695 6,54
30 | ULTJ 2018 | 12,63 | 14,69 | 12,82 | 1350 7,21
31 | ICBP 2019 | 13,85 | 20,10 | 12,67 | 11150 9,32
32 | INDF 2019 | 6,14 | 10,89 | 7,71 7925 8,98
33 | MLBI 2019 | 41,63 | 105,24 | 32,50 | 15500 9,65
34 | MYOR | 2019 | 10,71 | 20,60 | 8,15 | 2050 7,63
35 | SKBM | 2019 | 0,05 | 0,09 | 0,05 410 6,02
36 | ULTJ 2019 | 15,67 | 18,32 | 16,60 | 1680 7,43




Lampiran 5. Perhitungan Return On Asset (ROA)

No | Kode | Tahun Earnlrr}ii After Total Asset R(OOA:)A
1 ICBP 2014 | 2.574.172.000.000 | 25.029.488.000.000 | 10,28
2 | INDF | 2014 | 5.229.489.000.000 | 86.077.251.000.000 | 6,08
3 | MLBI | 2014 794.883.000.000 | 2.231.051.000.000 | 35,63
4 | MYOR | 2014 409.618.689.484 | 10.297.997.020.540 | 3,98
5 | SKBM | 2014 50.597.703.429 452.235.358.180 | 11,19
6 ULT]J 2014 283.061.430.451 | 2.918.133.278.435 | 9,70
7 ICBP 2015 | 2.923.148.000.000 | 26.560.624.000.000 | 11,01
8 | INDF | 2015 | 3.709.501.000.000 | 91.831.526.000.000 | 4,04
9 | MLBI | 2015 496.909.000.000 | 2.100.853.000.000 | 23,65

10 | MYOR | 2015 | 1.250.233.128.560 | 11.342.715.686.221 | 11,02

11 | SKBM | 2015 40.150.568.620 764.484.248.710 | 5,25

12 | ULTJ 2015 523.100.215.029 | 3.539.995.910.248 | 14,78

13 | ICBP 2016 | 3.631.301.000.000 | 28.901.948.000.000 | 12,56

14 | INDF | 2016 | 5.266.906.000.000 | 82.174.515.000.000 | 6,41

15 | MLBI | 2016 982.129.000.000 | 2.275.038.000.000 | 43,17

16 | MYOR | 2016 | 1.388.676.127.665 | 12.922.421.859.142 | 10,75

17 | SKBM | 2016 22.545.456.050 | 1.001.657.012.004 | 2,25

18 | ULT]J 2016 709.826.000.000 | 4.239.200.000.000 | 16,74

19 | ICBP 2017 | 3.543.173.000.000 | 31.619.514.000.000 | 11,21

20 | INDF | 2017 | 5.145.063.000.000 | 87.939.488.000.000 | 5,85

21 | MLBI | 2017 | 1.322.067.000.000 | 2.510.078.000.000 | 52,67

22 | MYOR | 2017 | 1.630.953.830.893 | 14.915.849.800.251 | 10,93

23 | SKBM | 2017 25.880.464.791 | 1.623.027.475.045 | 1,59

24 | ULT]J 2017 711.681.000.000 | 5.186.940.000.000 | 13,72

25 | ICBP 2018 | 4.568.781.000.000 | 34.367.153.000.000 | 13,29




No | Kode | Tahun Earnn{%i After Total Asset R(Z?
26 | INDF | 2018 | 4.961.851.000.000 | 96.537.796.000.000 | 5,14
27 | MLBI | 2018 | 1.224.807.000.000 | 2.889.501.000.000 | 42,39
28 | MYOR | 2018 | 1.760.434.280.304 | 17.591.706.426.634 | 10,01
29 | SKBM | 2018 15.954.632.472 | 1.771.365.972.009 | 0,90
30 | ULTJ 2018 701.607.000.000 | 5.555.871.000.000 | 12,63
31 | ICBP 2019 | 5.360.029.000.000 | 38.709.314.000.000 | 13,85
32 | INDF | 2019 | 5.902.729.000.000 | 96.198.559.000.000 | 6,14
33 | MLBI | 2019 | 1.206.059.000.000 | 2.896.950.000.000 | 41,63
34 | MYOR | 2019 | 2.039.404.206.764 | 19.037.918.806.473 | 10,71
35 | SKBM | 2019 957.169.058 | 1.820.383.352.811 | 0,05
36 | ULT]J 2019 | 1.035.865.000.000 | 6.608.422.000.000 | 15,67




Lampiran 6. Perhitungan Return On Equity (ROE)

No | Kode | Tahun Earmr,}ii After Total Ekuitas 122;3
1 ICBP 2014 | 2.574.172.000.000 | 14.584.301.000.000 | 17,65
2 | INDF | 2014 | 5.229.489.000.000 | 40.274.198.000.000 | 12,98
3 | MLBI | 2014 794.883.000.000 553.797.000.000 | 143,53
4 | MYOR | 2014 409.618.689.484 | 4.077.036.284.827 | 10,05
5 | SKBM | 2014 50.597.703.429 219.136.142.284 | 23,09
6 | ULT] | 2014 283.061.430.451 | 2.273.306.156.418 | 12,45
7 | ICBP 2015 | 2.923.148.000.000 | 16.386.911.000.000 | 17,84
8 | INDF | 2015 | 3.709.501.000.000 | 43.121.593.000.000 | 8,60
9 | MLBI | 2015 496.909.000.000 766.480.000.000 | 64,83

10 | MYOR | 2015 | 1.250.233.128.560 | 5.194.459.927.187 | 24,07

11 | SKBM | 2015 40.150.568.620 344.087.439.659 | 11,67

12 | ULTJ] | 2015 523.100.215.029 | 2.797.505.693.922 | 18,70

13 | ICBP 2016 | 3.631.301.000.000 | 18.500.832.000.000 | 19,63

14 | INDF | 2016 | 5.266.906.000.000 | 43.941.423.000.000 | 11,99

15 | MLBI | 2016 982.129.000.000 820.640.000.000 | 119,68

16 | MYOR | 2016 | 1.388.676.127.665 | 6.265.255.987.065 | 22,16

17 | SKBM | 2016 22.545.456.050 368.389.286.646 | 6,12

18 | ULTJ] | 2016 709.826.000.000 | 3.489.233.000.000 | 20,34

19 | ICBP 2017 | 3.543.173.000.000 | 20.324.330.000.000 | 17,43

20 | INDF | 2017 | 5.145.063.000.000 | 46.756.724.000.000 | 11,00

21 | MLBI | 2017 | 1.322.067.000.000 | 1.064.905.000.000 | 124,15

22 | MYOR | 2017 | 1.630.953.830.893 | 7.354.346.366.072 | 22,18

23 | SKBM | 2017 25.880.464.791 | 1.023.237.460.399 | 2,53

24 | ULTJ] | 2017 711.681.000.000 | 4.208.775.000.000 | 16,91




No | Kode | Tahun Earmr%ii After Total Ekuitas I?EZ;E
25 | ICBP 2018 | 4.568.781.000.000 | 22.707.150.000.000 | 20,12
26 | INDF | 2018 | 4.961.851.000.000 | 49.916.800.000.000 | 9,94
27 | MLBI | 2018 | 1.224.807.000.000 | 1.167.536.000.000 | 104,91
28 | MYOR | 2018 | 1.760.434.280.304 | 8.542.544.481.694 | 20,61
29 | SKBM | 2018 15.954.632.472 1.040.576.552.571 1,53
30 | ULTJ 2018 701.607.000.000 | 4.774.956.000.000 | 14,69
31 | ICBP 2019 | 5.360.029.000.000 | 26.671.104.000.000 | 20,10
32 | INDF | 2019 | 5.902.729.000.000 | 54.202.488.000.000 | 10,89
33 | MLBI | 2019 | 1.206.059.000.000 | 1.146.007.000.000 | 105,24
34 | MYOR | 2019 | 2.039.404.206.764 | 9.899.940.195.318 | 20,60
35 | SKBM | 2019 957.169.058 1.035.820.381.000 | 0,09
36 | ULTJ 2019 | 1.035.865.000.000 | 5.655.139.000.000 | 18,32




Lampiran 7. Perhitungan Net Profit Margin (NPM)

No | Kode | Tahun Earmrll%i After Penjualan I\(I(I);I;/I
1 | ICBP 2014 | 2.574.172.000.000 | 30.022.463.000.000 | 8,57
2 | INDF 2014 | 5.229.489.000.000 | 63.594.452.000.000 | 8,22
3 | MLBI 2014 | 794.883.000.000 | 2.988.501.000.000 | 26,60
4 | MYOR 2014 | 409.618.689.484 | 14.169.088.278.238 | 2,89
5 | SKBM 2014 50.597.703.429 | 1.071.575.494.832 | 4,72
6 | ULT] 2014 | 283.061.430.451 | 3.916.789.366.423 | 7,23
7 | ICBP 2015 | 2.923.148.000.000 | 31.741.094.000.000 | 9,21
8 | INDF 2015 | 3.709.501.000.000 | 64.061.947.000.000 | 5,79
9 | MLBI 2015 |  496.909.000.000 | 2.696.318.000.000 | 18,43

10 | MYOR 2015 | 1.250.233.128.560 | 14.818.730.635.847 | 8,44

11 | SKBM 2015 40.150.568.620 | 1.362.245.580.664 | 2,95

12 | ULT] 2015 | 523.100.215.029 | 4.393.932.684.171 | 11,91

13 | ICBP 2016 | 3.631.301.000.000 | 34.375.236.000.000 | 10,56
14 | INDF 2016 | 5.266.906.000.000 | 66.659.484.000.000 | 7,90
15 | MLBI 2016 | 982.129.000.000 | 3.263.311.000.000 | 30,10
16 | MYOR 2016 | 1.388.676.127.665 | 18.349.959.898.358 | 7,57
17 | SKBM 2016 22.545.456.050 | 1.501.115.928.446 | 1,50
18 | ULTJ 2016 | 709.826.000.000 | 4.685.988.000.000 | 15,15
19 | ICBP 2017 | 3.543.173.000.000 | 35.606.593.000.000 | 9,95

20 | INDF 2017 | 5.145.063.000.000 | 70.186.618.000.000 | 7,33

21 | MLBI 2017 | 1.322.067.000.000 | 3.389.736.000.000 | 39,00

22 | MYOR 2017 | 1.630.953.830.893 | 20.816.673.946.473 | 7,83

23 | SKBM 2017 25.880.464.791 | 1.841.487.199.828 | 1,41

24 | ULTJ 2017 | 711.681.000.000 | 4.879.559.000.000 | 14,58

25 | ICBP 2018 | 4.568.781.000.000 | 38.413.407.000.000 | 11,89




26 | INDF 2018 | 4.961.851.000.000 | 73.394.728.000.000 | 6,76
27 | MLBI 2018 | 1.224.807.000.000 | 3.574.801.000.000 | 34,26
28 | MYOR 2018 | 1.760.434.280.304 | 24.060.802.395.725 | 7,32
29 | SKBM 2018 15.954.632.472 | 1.953.910.957.160 | 0,82
30 | ULTJ 2018 | 701.607.000.000 | 5.472.882.000.000 | 12,82
31 | ICBP 2019 | 5.360.029.000.000 | 42.296.703.000.000 | 12,67
32 | INDF 2019 | 5.902.729.000.000 | 76.592.955.000.000 | 7,71
33 | MLBI 2019 | 1.206.059.000.000 | 3.711.405.000.000 | 32,50
34 | MYOR 2019 | 2.039.404.206.764 | 25.026.739.472.547 | 8,15
35 | SKBM 2019 957.169.058 | 2.104.704.872.583 | 0,05
36 | ULTJ] 2019 | 1.035.865.000.000 | 6.241.419.000.000 | 16,60




Lampiran 8. Data Harga Saham

Transform
No | Kode | Tahun Harga Saham Harga Saham
(%)
1 | ICBP 2014 13100 9,48
2 | INDF 2014 6750 8,82
3 | MLBI 2014 12100 9,4
4 | MYOR | 2014 20900 9,95
5 | SKBM 2014 970 6,88
6 | ULT] 2014 3720 8,22
7 | ICBP 2015 13475 9,51
8 | INDF 2015 5175 8,55
9 | MLBI 2015 8650 9,07
10 | MYOR | 2015 30500 10,33
11 | SKBM 2015 945 6,85
12 | ULT]J 2015 3945 8,28
13 | ICBP 2016 8575 9,06
14 | INDF 2016 7925 8,98
15 | MLBI 2016 11750 9,37
16 | MYOR | 2016 1645 7,41
17 | SKBM 2016 640 6,46
18 | ULT]J 2016 4570 8,43
19 | ICBP 2017 8900 9,09
20 | INDF 2017 7625 8,94
21 | MLBI 2017 13675 9,52
22 | MYOR | 2017 2020 7,61
23 | SKBM 2017 715 6,57
24 | ULT]J 2017 1295 7,17




Transform

No | Kode | Tahun | Harga Saham Harga Saham
(%)
25 | ICBP 2018 10450 9,25
26 | INDF 2018 7450 8,92
27 | MLBI 2018 15992 9,68
28 | MYOR | 2018 2620 7,87
29 | SKBM | 2018 695 6,54
30 | ULTJ] 2018 1350 7,21
31 | ICBP 2019 11150 9,32
32 | INDF 2019 7925 8,98
33 | MLBI 2019 15500 9,65
34 | MYOR | 2019 2050 7,63
35 | SKBM | 2019 410 6,02
36 | ULTJ] 2019 1680 7,43




Lampiran 9. Hasil Output SPSS

Uji Asumsi Klasik
1. Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 36
Normal Parametersab Mean OE-7

Std. Deviation ,83819148

Absolute ,104
Most Extreme Differences Positive ,081

Negative -,104
Kolmogorov-Smirnov Z ,624
Asymp. Sig. (2-tailed) ,830
a. Test distribution is Normal.
b. Calculated from data.

2. Uji Multikolineritas
Coefficientsa
Model Unstandardized Standardized t Sig.
Coefficients Coefficients
B Std. Error Beta
(Constant) 9,267 777 11,934 ,000
1 ROA -1,146 ,344 -700| -3,331 ,002

ROE ,310 ,381 219 812 A23
NPM ,096 ,027 ,798 | 3,606 ,001

a. Dependent Variable: HS




3. Uji Autokorelasi

Model Summary®
Model| R R Square | Adjusted R | Std. Error of | Durbin-Watson
Square the Estimate
1 ,6872 A73 423 ,87660 2,136
a. Predictors: (Constant), NPM, ROA, ROE
b. Dependent Variable: HS
4. Uji Heterokedastisitas
Uji Glejser
Coefficients?
Model Unstandardized | Standardized t Sig.
Coefficients Coefficients
B Std. Error Beta
(Constant) 8,334 ,266 31,290 ,000
1 ROA ,131 ,088 1,787 | 1,483 ,148
ROE -,011 ,014 -4221  -761 452
NPM -,163 ,091 -1,655| -1,795 ,082

a. Dependent Variable: Abs_RES




Analisis Regresi Linier Berganda

Coefficients2
Model Unstandardized  Standardized T Sig.
Coefficients Coefficients
B Std. Error Beta
(Constant) 9,267 777 11,934 ,000
1 ROA -1,146 ,344 -700| -3,331 ,002
ROE ,310 ,381 219 812 423
NPM ,096 ,027 ,798 | 3,606 ,001
a. Dependent Variable: HS
Ujit
Coefficients2
Model Unstandardized Standardized T Sig.
Coefficients Coefficients
B Std. Error Beta
(Constant) 9,267 777 11,934 000
1 ROA -1,146 ,344 -700| -3,331 1002
ROE ,310 ,381 219 ,812 423
NPM ,096 ,027 ,798 | 3,606 001

a. Dependent Variable: HS




Uji £

ANOVA?
Model Sum of Squares df Mean Square F Sig.
Regression 22,038 3 7,346 9,560  goov
1 Residual 24,590 32 ,768
Total 46,628 35

a. Dependent Variable: HS
b. Predictors: (Constant), NPM, ROA, ROE




