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Lampiran 1. Daftar Nama Sampel Perusahaan 

 

 

 

NO Perusahaan KODE 

1 

 

TIGA PILAR SEJAHTERA FOOD TBK,PT  AISA 

2 

 

TRI BANYAN TIRTA TBK, PT ALTO 

3 

 

 BUDI STARCH & SWEETENER BUDI 

4 

 

DELTA DJAKARTA TBK,PT DLTA 

5 

 

INDOFOOD CBP SUKSES MAKMUR TBK,PT ICBP 

6 

 

INDOFOOD SUKSES MAKMUR TBK,PT INDF 

7 

 

MULTI BINTANG INDONESIA TBK, PT MLBI 

8 

 

MAYORA INDAH TBK,PT MYOR 

9 

 

PRASHIDA ANEKA NIAGA TBK, PT PSDN 

10 

 

NIPPON INDOSARI CORPOINDO TBK,PT ROTI 

11 

 

SEKAR LAUT TBK, PT SKLT 

12 SIANTAR TOP TBK, PT STTP 

13 

 

ULTRA MILK INDUSTRY AND TRADING COMPANY TBK,PT ULTJ 
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Data Return  Perusahaan 

 

 

 

 

 

 

 

 

 

 

 

 

NO Kode Perusahaan / Tahun 

 

2012 2013 2014 2015 2016 

1 AISA 118% 32.40% 46.50% -42.24% 60.74% 

2 ALTO 1077% 47.02% -38.25% -7.67% 1.54% 

3 BUDI 52,5% -4.38% -1.83% -41.12% 38.09% 

4 CEKA 0.37% -10.77% 29.31% -10% 100% 

5 DLTA 1.29% 49.02% 2.63% -98.67% -3.85% 

6 ICBP 0.27% 30.77% 28.43% 2.86% -36.36% 

7 INDF 50% 12.82% 2.27% -23.33% 53.14% 

8 MLBI 106% 62.16% -0.42% -31.38% 43.29% 

9 MYOR 41% 51.67% -19.62% 45.93% -94.61% 

10 ROTI 107% -26.09% 35.78% -8.66% 26.48% 

11 SKLT 29% 0% 66.67% 23.33% -16.76% 

12 STTP 52% 47.62% 85.81% 4.69% 5.80% 

13 ULTJ 23% 238.35% 17.33% 6.05% 15.84% 
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Lampiran 2: Data Perusahaan 

 

Data Return On Asset Perusahaan 

NO Kode Perusahaan / Tahun 

 

2012 2013 2014 2015 2016 

1 AISA 6.56 6.9 5.13 4.12 23.65 

2 ALTO 43.17 0.8 -0.82 7.26 5.32 

3 BUDI 0.17 1.79 1.15 0.65 12.56 

4 CEKA 5.67 6.08 3.19 7.17 65.72 

5 DLTA 1.83 31.2 29.04 -2.06 4.97 

6 ICBP 1.74 10.51 10.16 11.01 1.31 

7 INDF 8.04 4.38 5.99 7.77 6.41 

8 MLBI 28.63 35.63 7.78 4.04 17.51 

9 MYOR 8.96 10.43 3.98 18.42 -2.27 

10 ROTI 12.37 8.67 8.8 11.02 9.58 

11 SKLT 3.18 3.79 21.25 9.67 3.63 

12 STTP 5.97 11.56 9.99 10.74 7.45 

13 ULTJ 14.68 39.35 9.71 14.78 16.74 
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Data Earning Per Share Perusahaan 

NO Kode Perusahaan / Tahun 

 

2012 2013 2014 2015 2016 

1 AISA 72.18 106.08 110.57 100.49 179.7 

2 ALTO 16515 7.51 4.61 -11.03 60.6 

3 BUDI 1.27 2.63 6.81 4.55 7.7 

4 CEKA 196 218.72 137.82 179.07 17621 

5 DLTA 12997 238 419.65 9.59 317 

6 ICBP 375 381.63 446.62 257 309 

7 INDF 371 285.16 442.5 338 55.31 

8 MLBI 55576 112.6 377 235.74 465.98 

9 MYOR 816 29.47 451.31 54.56 -11.93 

10 ROTI 1114.67 31.22 37.26 53.45 472 

11 SKLT 11.53 16.56 23.86 29.55 133.18 

12 STTP 56.98 87.38 94.27 141.78 30.01 

13 ULTJ 122 21516 100.89 184.39 243.16 
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Data Price Earning Ratio Perusahaan 

 

NO Kode Perusahaan / Tahun 

 

2012 2013 2014 2015 2016 

1 AISA 14.96 13.48 18.95 3.31 46.31 

2 ALTO 89.76 32.67 0.21 12.04 27.15 

3 BUDI 31.49 3.22 15.71 5.44 34.78 

4 CEKA 11.29 2.65 13.84 15.77 75.89 

5 DLTA 19.61 23 22.13 -27.66 -29.46 

6 ICBP 20.85 26.73 29.33 25.22 10.27 

7 INDF 15.76 23.14 15.25 15.31 16.79 

8 MLBI 39.96 76.35 31.69 10.54 52.43 

9 MYOR 21 23.33 21.84 41.44 3.77 

10 ROTI 46.82 0.44 37.17 23.67 28.93 

11 SKLT 15.61 10.87 12.57 12.52 27.75 

12 STTP 18.41 17.74 30.55 21.27 23.95 

13 ULTJ 10.9 559.02 36.87 21.95 18.79 
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Lampiran 3: Hasil Uji Deskriptif (SPSS) 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

roa 65 -2.27 65.72 10.8412 11.82078 

eps 65 -11.93 55576.00 2082.6094 7931.88708 

per 65 -29.46 559.02 30.3575 69.31553 

returnsaham 65 -98.67 1077.00 37.7809 140.09730 

Valid N (listwise) 65     

 

 

 

Lampiran 4: hasil output WarpPLS 5.0 

Hasil Evaluasi Model Pengukuran (Outer Model) 

 

 

Nilai R-Square 

Variabel Endogen R-Square Q2 

Return Saham 0.55 0.647 
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Hasil Evaluasi Goodness of Fit 

 

 

 

Hasil Pengujian Hipotesis 

 

item Kriteria fit  Nilai  Keterangan 

Average path coefficient (APC) P<0.05 P=0.005 Fit 

Average R-squared (ARS) P<0.05 P<0.001 Fit 

Average adjusted R-squared (AARS) P<0.05 P<0.001 Fit 

Average block VIF (AVIF) 

<3.3 namun nilai <5 masih dapat 

diterima 2.414 

Fit 

Average full collinearity VIF (AFVIF) 

<3.3 namun nilai <5 masih dapat 

diterima 1.487 

Fit 

R-squared contribution ratio (RSCR) 

Idealnya=1 namun nilai >0.9 masih 

dapat diterima 1.000 

Fit 

 

Sympson's paradox ratio (SPR) 

Idealnya=1 namun nilai >0.7 masih 

dapat diterima 
1.000 

Fit 

Statistical suppression ratio (SSR) Harus>0.7 1.000 Fit 

Nonlinear bivariate causality direction 

ratio (NLBCDR) 

Harus>0.7 

1.000 

Fit 


