Lampiran 1
Sampel Penelitian
	NO.
	KODE
	NAMA PERUSAHAAN

	1
	ADES
	Akasha Wira International Tbk

	2
	AISA
	Tiga Pilar Sejahtera Food Tbk

	3
	CEKA
	Wilmar Cahaya Indonesia Tbk

	4
	DVLA
	Darya Varia Laboratoria Tbk

	5
	GGRM
	Gudang Garam Tbk

	6
	ICBP
	Indofood CBP Sukses Makmur Tbk

	7
	INDF
	Indofood Sukses Makmur Tbk

	8
	KAEF
	Kimia Farma (Persero) Tbk

	9
	KLBF
	Kalbe Farma Tbk

	10
	MLBI
	Multi Bintang Indonesia Tbk

	11
	PYFA
	Pyridam Farma Tbk

	12
	ROTI
	Nippon Indosari Corporindo Tbk

	13
	SKLT
	Sekar Laut Tbk

	14
	STTP
	Siantar Top Tbk

	15
	TCID
	Mandom Indonesia Tbk

	16
	TSPC
	Tempo Scan Pasific Tbk

	17
	ULTJ
	Ultrajaya Milk Industry and Trading Company Tbk

	18
	UNVR
	Unilever Indonesia Tbk

	19
	WIIM
	Wismilak Inti Makmur Tbk



Lampiran 2
Data dan atau Instrumen Alat Pengukuran

Tahun 2014
	No.
	KODE
	2014

	
	
	CR (X)
	DER (X)
	ROA (X)
	PER (X)
	RS (X)

	1
	ADES
	1.54
	0.71
	0.06
	23.94
	-0.31

	2
	AISA
	2.66
	1.05
	0.05
	20.48
	0.47

	3
	CEKA
	1.47
	1.39
	0.03
	22.6
	1.59

	4
	DVLA
	5.18
	0.28
	0.06
	23.39
	-0.23

	5
	GGRM
	1.62
	0.75
	0.09
	21.67
	0.45

	6
	ICBP
	2.18
	0.66
	0.10
	27.67
	0.28

	7
	INDF
	1.81
	1.08
	0.06
	14.67
	0.02

	8
	KAEF
	2.39
	0.64
	0.08
	42.43
	1.48

	9
	KLBF
	3.40
	0.27
	0.17
	43.27
	0.46

	10
	MLBI
	0.51
	3.03
	0.36
	37.72
	0

	11
	PYFA
	1.63
	0.79
	1.54
	27.18
	-0.08

	12
	ROTI
	1.37
	1.23
	0.09
	39.93
	0.36

	13
	SKLT
	1.18
	1.16
	0.05
	10.29
	0.67

	14
	STTP
	1.48
	1.08
	0.07
	30.54
	0.86

	15
	TCID
	1.80
	0.44
	0.09
	17.44
	0.47

	16
	TSPC
	3.00
	0.35
	0.10
	17.66
	-0.12

	17
	ULTJ
	3.34
	0.29
	0.10
	39.09
	-0.17

	18
	UNVR
	0.71
	2.11
	0.40
	45.65
	0.24

	19
	WIIM
	2.27
	0.56
	0.08
	12.3
	-0.07





Lanjutan Lampiran 2
Data dan atau Instrumen Alat Pengukuran

Tahun 2015
	No.
	KODE
	2015

	
	
	CR (X)
	DER (X)
	ROA (X)
	PER (X)
	RS (X)

	1
	ADES
	1.39
	0.99
	0.05
	18.23
	-0.26

	2
	AISA
	1.62
	1.28
	0.04
	12.04
	-0.42

	3
	CEKA
	1.53
	1.32
	0.07
	3.77
	-0.55

	4
	DVLA
	3.52
	0.41
	0.08
	13.49
	-0.23

	5
	GGRM
	1.77
	0.67
	0.10
	16.44
	-0.09

	6
	ICBP
	2.33
	0.62
	0.11
	26.18
	0.03

	7
	INDF
	1.71
	1.13
	0.04
	15.31
	-0.23

	8
	KAEF
	1.93
	0.74
	0.08
	19.42
	-0.41

	9
	KLBF
	3.70
	0.25
	0.15
	30.87
	-0.28

	10
	MLBI
	0.58
	1.74
	0.24
	21.69
	-0.31

	11
	PYFA
	1.99
	0.58
	0.02
	14.53
	-0.17

	12
	ROTI
	2.05
	1.28
	0.10
	23.67
	-0.09

	13
	SKLT
	1.19
	1.48
	0.05
	12.52
	0.23

	14
	STTP
	1.58
	0.90
	0.10
	21.26
	0.05

	15
	TCID
	4.99
	0.21
	0.26
	6.09
	-0.06

	16
	TSPC
	2.54
	0.45
	0.08
	15.09
	-0.39

	17
	ULTJ
	3.75
	0.27
	0.15
	21.95
	0.06

	18
	UNVR
	0.65
	2.26
	0.37
	48.24
	0.15

	19
	WIIM
	2.89
	0.42
	0.10
	6.90
	-0.31





Lanjutan Lampiran 2
Data dan atau Instrumen Alat Pengukuran

Tahun 2016
	No.
	KODE
	2016

	
	
	CR (X)
	DER (X)
	ROA (X)
	PER (X)
	RS (X)

	1
	ADES
	1.64
	1.00
	0.07
	13.91
	-0.01

	2
	AISA
	2.38
	1.17
	0.08
	13.61
	0.61

	3
	CEKA
	2.19
	0.61
	0.18
	0
	1.00

	4
	DVLA
	2.85
	0.42
	0.10
	10.73
	0.35

	5
	GGRM
	1.94
	0.59
	0.11
	20.04
	0.16

	6
	ICBP
	2.41
	0.56
	0.13
	26.48
	0.27

	7
	INDF
	1.51
	0.87
	0.06
	16.11
	0.53

	8
	KAEF
	1.71
	1.03
	0.06
	65.90
	2.16

	9
	KLBF
	4.13
	0.22
	0.15
	31.28
	0.15

	10
	MLBI
	0.68
	1.77
	0.43
	27.35
	0.43

	11
	PYFA
	2.19
	0.58
	0.03
	20.79
	0.79

	12
	ROTI
	2.96
	1.02
	0.10
	19.88
	0.26

	13
	SKLT
	1.32
	0.92
	0.04
	10.63
	-0.17

	14
	STTP
	1.65
	1.00
	0.07
	30.28
	0.06

	15
	TCID
	5.26
	0.23
	0.07
	13.07
	-0.24

	16
	TSPC
	2.65
	0.42
	0.08
	14.50
	0.13

	17
	ULTJ
	4.84
	0.21
	0.17
	18.12
	0.16

	18
	UNVR
	0.61
	2.56
	0.38
	46.74
	0.05

	19
	WIIM
	3.39
	0.37
	0.08
	8.77
	0.02





Lanjutan Lampiran 2
Data dan atau Instrumen Alat Pengukuran

Tahun 2017
	No.
	KODE
	2017

	
	
	CR (X)
	DER (X)
	ROA (X)
	PER (X)
	RS (X)

	1
	ADES
	1.20
	0.99
	0.05
	16.90
	-0.12

	2
	AISA
	1.16
	1.56
	-0.10
	6.62
	-0.76

	3
	CEKA
	2.22
	0.54
	0.08
	7.15
	-0.04

	4
	DVLA
	2.66
	0.47
	0.10
	9.55
	0.12

	5
	GGRM
	1.94
	0.58
	0.12
	22.32
	0.31

	6
	ICBP
	2.43
	0.56
	0.11
	27.34
	0.04

	7
	INDF
	1.50
	0.88
	0.06
	16.06
	-0.04

	8
	KAEF
	1.55
	1.37
	0.05
	45.89
	-0.02

	9
	KLBF
	4.51
	0.20
	0.15
	33.39
	0.12

	10
	MLBI
	0.83
	1.36
	0.53
	21.80
	0.16

	11
	PYFA
	3.52
	0.47
	0.04
	13.74
	-0.09

	12
	ROTI
	2.26
	0.62
	0.03
	60.77
	-0.20

	13
	SKLT
	1.26
	1.07
	0.04
	34.79
	2.57

	14
	STTP
	2.64
	0.69
	0.09
	25.70
	0.37

	15
	TCID
	4.91
	0.27
	0.08
	20.09
	0.43

	16
	TSPC
	2.52
	0.46
	0.08
	13.77
	-0.09

	17
	ULTJ
	4.19
	0.23
	0.14
	17.51
	0.13

	18
	UNVR
	0.63
	2.65
	0.37
	60.89
	0.44

	19
	WIIM
	5.36
	0.25
	0.03
	17.19
	-0.34





Lampiran 3
Hasil Pengolahan Data

A. Statistik Desktiptif
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B. Uji Normalitas
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Lanjutan Lampiran 3
Hasil Pengolahan Data


C. Uji Multikolinearitas
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D. Uji Heterokedastisitas

[image: ]
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Hasil Pengolahan Data

E. Uji Autokorelasi
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F. Koefisien Determinasi (R2)

[image: ]











Lanjutan Lam piran 3
Hasil Pengolahan Data


G. Uji F
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H. Uji t
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Model Summary

Adusted R Std. Error of
Model R RSquae  Square the Estimate

1 406° 165 118 50873

a.Predictors: (Constant), Prics Earning Ratio, Current Ratio,
Retum On Asset, Debtto Equiy Ratio
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ANOVA®

sum of
Model Squares df MeanSquare F sig.
1 Regression 3630 4 907 3508 o11®
Residual 18.375 7 259
Total 22,008 75

a.Dependent Variable: Retum Saham

b. Predictors: (Constant), Price Earning Ratio, Current Ratio, Retur On Asset, Debtto
Equity Ratio
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Coefficients”

Standardized

Unstandardized Cosficients  Coefficients

Mods! B std. Error Beta t sig.

1 (Constant) 285 301 947 347
Current Ratio 118 o78 288 1514 134
Debtto Equity Ratio -219 183 242 1199 234
Return On Assat -319 675 083 -472 638
Price Eaming Ratio 017 005 41 3a1e 00t

a.Dependent Variable: Return Saham
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Descriptive Statistics

Minimum | Madmum  Mean  Std.Deviation
Current Ratio 76 51 538 23007 121776
Debtto Equity Ratio 76 20 303 8637 59949
Return On Assat 76 -10 53 1144 10670
Price Eaming Ratio 76 32 6590 230064 13.38524
Return Saham 76 78 287 1703 54166
Valid N (istwise) 76
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NPar Tests

One-Sample Kolmogorov-Smirnov Test

Unstandar,
ed Residual

N 7%
Normal Paramsters™® Mean 0000000
Std. Deviation 49497406

Most Extreme Differences  Absoluts 156
Positive 156

Negative -092

Test Statistic 156
Asymp. Sig. (2-tailed) 000°

a. Testdistribution is Normal,
b. Calculated from data,
. Lillefors Significance Correction
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Coefficients®

Standardized

Unstandardized Cosficients  Coefficients Collinsarity Statistics

Wodel 8 Std. Error Beta t sig.  Tolerance  VIF

1 (Constant) 285 301 947 347
Current Ratio 118 o78 288 1514 134 2621
Debtto Equity Ratio -219 183 242 1198 234 288 3470
Return On Assat -319 675 083 -472 638 665 1504
Price Eaming Ratio 017 005 41 3ane 00t 813 1230

a.Dependent Variable: Retum Saham
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Coefficients®

Standardized

Unstandardized Cosficients  Coefficients

Mods! B std. Error Beta t sig.

1 (Constant) 426 189 2288 027
Current Ratio -086 049 e 1434 261
Debtto Equity Ratio 018 115 030 154 878
Return On Assat 168 108 167 1539 126
Price Eaming Ratio -147 167 093 -879 380

a.Dependent Variable: ABSRES




image5.PNG
Model Summary”

Adusted R Std. Error of Durbin-
Model R RSquae  Square the Estimate Watson
1 406° 165 118 50873 1752

a. Predictors: (Constant), Price Earning Ratio, Current Ratio, Retum On Asset,
Debtto Equity Ratio

b. Dependent Variable: Return Saham




