
 

Lampiran 

Lampiran 1: Sampel Penelitian 

Perusahaan manufaktur sektor industri barang konsumsi yang terdaftar di ISSI 2015-2019 

 

No  

Kode 

Perusahaan Nama Perusahaan 

1 ADES PT Akasha Wira International Tbk 

2 CINT  PT Chitose Internasional Tbk  

3 DVLA  PT Darya Varia Laboratoria Tbk 

4 ICBP PT Indofood CBP Sukses Makmur Tbk 

5 IIKP PT Inti Agri Resources Tbk 

6 INAF  PT Indofarma Tbk 

7 INDF PT Indofood Sukses Makmur Tbk 

8 KAEF  PT Kimia Farma Tbk 

9 KICI  PT Kedaung Indah Can Tbk 

10 KLBF  PT Kalbe Farma Tbk 

11 LMPI  PT Langgeng Makmur Industri Tbk 

12 MBTO  PT Martina Berto Tbk 

13 MERK  PT Merck Tbk 

14 MRAT  PT Mustika Ratu Tbk 

15 MYOR PT Mayora Indah Tbk 

16 PYFA  PT Pyridam Farma Tbk 

17 ROTI PT Nippon Indosari Corporindo Tbk 

18 SIDO  PT Industri Jamu dan Farmasi Sido Muncul Tbk  

19 SKBM PT Sekar Bumi Tbk  

20 SKLT PT Sekar Laut Tbk 

21 TCID  PT Mandom Indonesia Tbk 

22 TSPC  PT Tempo Scan Pasific Tbk 

23 ULTJ PT Ultrajaya Milk Industry and Trading Company Tbk 

24 UNVR  PT Unilever Indonesia Tbk 
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Lampiran 2: Data Sampel Perusahaan Tahun 2015-2019 

Data Perusahaan Tahun 2015 

No. 

Kode 

Perusahaan Nama Perusahaan ROA DER RETURN 

1 ADES Akasha Wira International Tbk 0.05 0.99 -0.26 

2 CINT Chitose Internasional Tbk  0.08 0.21 -0.05 

3 DVLA Darya Varia Laboratoria Tbk 0.08 0.41 -0.19 

4 ICBP Indofood CBP Sukses Makmur Tbk 0.11 0.62 0.05 

5 IIKP Inti Agri Resources Tbk -0.05 0.04 0.10 

6 INAF Indofarma Tbk 0.00 1.59 -0.53 

7 INDF Indofood Sukses Makmur Tbk 0.04 1.13 -0.20 

8 KAEF Kimia Farma Tbk 0.08 0.67 -0.40 

9 KICI Kedaung Indah Can Tbk -0.10 0.43 -0.07 

10 KLBF Kalbe Farma Tbk 0.15 0.25 -0.27 

11 LMPI Langgeng Makmur Industry Tbk 0.01 0.98 -0.35 

12 MBTO Martina Berto Tbk -0.02 0.49 -0.30 

13 MERK Merck Tbk 0.22 0.36 1.07 

14 MRAT Mustika Ratu Tbk 0.00 0.32 -0.41 

15 MYOR Mayora Indah Tbk 0.11 1.18 0.65 

16 PYFA Pyridam Farma Tbk 0.02 0.58 0.00 

17 ROTI Nippon Indosari Corporindo Tbk 0.10 1.28 -0.08 

18 
SIDO 

Industri Jamu dan Farmasi Sido 

Muncul Tbk  0.16 0.08 -0.02 

19 SKBM Sekar Bumi Tbk  0.05 1.22 -0.01 

20 SKLT Sekar Laut Tbk 0.05 1.48 0.25 

21 TCID Mandom Indonesia Tbk 0.26 0.21 -0.04 

22 TSPC Tempo Scan Pasific Tbk 0.08 0.45 -0.37 

23 
ULTJ 

Ultrajaya Milk Industry and 

Trading Company Tbk 0.15 0.27 0.06 

24 UNVR Unilever Indonesia Tbk 0.37 2.26 0.26 
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Lanjutan Lampiran 2 

Data Perusahaan Tahun 2016 

No. 

Kode 

Perusahaan Nama Perusahaan ROA DER RETURN 

1 ADES Akasha Wira International Tbk 0.07 1.00 -0.01 

2 CINT Chitose Internasional Tbk  0.05 0.22 -0.04 

3 DVLA Darya Varia Laboratoria Tbk 0.10 0.42 0.38 

4 ICBP Indofood CBP Sukses Makmur Tbk 0.13 0.56 0.30 

5 IIKP Inti Agri Resources Tbk -0.08 0.30 -0.32 

6 INAF Indofarma Tbk -0.01 1.40 26.86 

7 INDF Indofood Sukses Makmur Tbk 0.06 0.87 0.56 

8 KAEF Kimia Farma Tbk 0.06 1.03 2.17 

9 KICI Kedaung Indah Can Tbk 0.00 0.57 -0.04 

10 KLBF Kalbe Farma Tbk 0.15 0.22 0.16 

11 LMPI Langgeng Makmur Industry Tbk 0.01 0.99 0.19 

12 MBTO Martina Berto Tbk 0.01 0.61 0.32 

13 MERK Merck Tbk 0.21 0.28 0.37 

14 MRAT Mustika Ratu Tbk -0.01 0.31 0.01 

15 MYOR Mayora Indah Tbk 0.11 1.06 0.59 

16 PYFA Pyridam Farma Tbk 0.03 0.58 0.04 

17 ROTI Nippon Indosari Corporindo Tbk 0.10 1.02 0.27 

18 
SIDO 

Industri Jamu dan Farmasi Sido 

Muncul Tbk  0.16 0.08 0.04 

19 SKBM Sekar Bumi Tbk  0.02 1.72 -0.32 

20 SKLT Sekar Laut Tbk 0.04 0.92 -0.15 

21 TCID Mandom Indonesia Tbk 0.07 0.23 -0.22 

22 TSPC Tempo Scan Pasific Tbk 0.08 0.42 0.15 

23 
ULTJ 

Ultrajaya Milk Industry and 

Trading Company Tbk 0.17 0.21 0.16 

24 UNVR Unilever Indonesia Tbk 0.38 2.56 0.16 
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Lanjutan Lampiran 2 

Data Perusahaan Tahun 2017 

No. 

Kode 

Perusahaan Nama Perusahaan ROA DER RETURN 

1 ADES Akasha Wira International Tbk 0.05 0.99 -0.12 

2 CINT Chitose Internasional Tbk  0.06 0.25 0.07 

3 DVLA Darya Varia Laboratoria Tbk 0.10 0.47 0.17 

4 ICBP Indofood CBP Sukses Makmur Tbk 0.11 0.56 0.05 

5 IIKP Inti Agri Resources Tbk -0.04 0.09 0.31 

6 INAF Indofarma Tbk -0.03 1.91 0.26 

7 INDF Indofood Sukses Makmur Tbk 0.06 0.88 -0.01 

8 KAEF Kimia Farma Tbk 0.05 1.37 -0.01 

9 KICI Kedaung Indah Can Tbk 0.05 0.63 0.43 

10 KLBF Kalbe Farma Tbk 0.15 0.20 0.13 

11 LMPI Langgeng Makmur Industry Tbk -0.04 1.22 0.24 

12 MBTO Martina Berto Tbk -0.03 0.89 -0.27 

13 MERK Merck Tbk 0.17 0.38 -0.05 

14 MRAT Mustika Ratu Tbk 0.00 0.36 -0.02 

15 MYOR Mayora Indah Tbk 0.11 1.03 0.24 

16 PYFA Pyridam Farma Tbk 0.04 0.47 -0.07 

17 ROTI Nippon Indosari Corporindo Tbk 0.03 0.62 -0.19 

18 
SIDO 

Industri Jamu dan Farmasi Sido 

Muncul Tbk  0.17 0.09 0.15 

19 SKBM Sekar Bumi Tbk  0.02 0.59 0.12 

20 SKLT Sekar Laut Tbk 0.04 1.07 2.59 

21 TCID Mandom Indonesia Tbk 0.08 0.27 0.46 

22 TSPC Tempo Scan Pasific Tbk 0.07 0.46 -0.06 

23 
ULTJ 

Ultrajaya Milk Industry and 

Trading Company Tbk 0.14 0.23 0.16 

24 UNVR Unilever Indonesia Tbk 0.37 2.65 0.55 
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Lanjutan Lampiran 2 

Data Perusahaan Tahun 2018 

No. Kode 

Perusahaan 

Nama Perusahaan ROA DER RETURN 

1 ADES Akasha Wira International Tbk 0.83 0.06 0.04 

2 CINT Chitose Internasional Tbk  0.26 0.03 -0.13 

3 DVLA Darya Varia Laboratoria Tbk 0.40 0.12 0.04 

4 ICBP Indofood CBP Sukses Makmur Tbk 0.51 0.14 0.19 

5 IIKP Inti Agri Resources Tbk 0.09 -0.05 -0.27 

6 INAF Indofarma Tbk 1.90 -0.02 0.10 

7 INDF Indofood Sukses Makmur Tbk 0.93 0.05 0.01 

8 KAEF Kimia Farma Tbk 1.82 0.04 -0.03 

9 KICI Kedaung Indah Can Tbk 0.63 -0.01 0.66 

10 KLBF Kalbe Farma Tbk 0.19 0.14 -0.09 

11 LMPI Langgeng Makmur Industry Tbk 1.38 -0.06 -0.14 

12 MBTO Martina Berto Tbk 1.16 -0.18 -0.07 

13 MERK Merck Tbk 1.44 0.92 -0.16 

14 MRAT Mustika Ratu Tbk 0.39 0.00 -0.13 

15 MYOR Mayora Indah Tbk 1.06 0.10 0.31 

16 PYFA Pyridam Farma Tbk 0.57 0.04 0.05 

17 ROTI Nippon Indosari Corporindo Tbk 0.51 0.03 -0.05 

18 SIDO Industri Jamu dan Farmasi Sido 

Muncul Tbk  

0.15 0.20 0.70 

19 SKBM Sekar Bumi Tbk 0.70 0.01 -0.03 

20 SKLT Sekar Laut Tbk 1.20 0.04 0.37 

21 TCID Mandom Indonesia Tbk 0.24 0.07 -0.01 

22 TSPC Tempo Scan Pasific Tbk 0.45 0.07 -0.21 

23 ULTJ Ultrajaya Milk Industry and Trading 

Company Tbk 

0.16 0.13 0.05 

24 UNVR Unilever Indonesia Tbk 1.75 0.45 -0.11 

 

 

 

 

 



 

Lanjutan Lampiran 2 

Daftar Perusahaan Tahun 2019 

No. Kode 

Perusahaan 

Nama Perusahaan ROA DER RETURN 

1 ADES Akasha Wira International Tbk 0.10 0.45 0.14 

2 CINT Chitose Internasional Tbk  0.01 0.34 0.08 

3 DVLA Darya Varia Laboratoria Tbk 0.12 0.40 0.22 

4 ICBP Indofood CBP Sukses Makmur Tbk 0.14 0.45 0.09 

5 IIKP Inti Agri Resources Tbk 0.22 0.07 -0.79 

6 INAF Indofarma Tbk 0.01 1.74 -0.87 

7 INDF Indofood Sukses Makmur Tbk 0.06 0.77 0.10 

8 KAEF Kimia Farma Tbk 0.00 1.48 -0.51 

9 KICI Kedaung Indah Can Tbk -0.02 0.75 -0.29 

10 KLBF Kalbe Farma Tbk 0.13 0.21 0.08 

11 LMPI Langgeng Makmur Industry Tbk -0.06 1.55 -0.38 

12 MBTO Martina Berto Tbk -0.11 1.51 -0.25 

13 MERK Merck Tbk 0.09 0.52 -0.34 

14 MRAT Mustika Ratu Tbk 0.00 0.45 -0.15 

15 MYOR Mayora Indah Tbk 0.11 0.92 -0.21 

16 PYFA Pyridam Farma Tbk 0.05 0.53 0.07 

17 ROTI Nippon Indosari Corporindo Tbk 0.05 0.51 0.09 

18 SIDO Industri Jamu dan Farmasi Sido 

Muncul Tbk  0.23 0.15 0.62 

19 SKBM Sekar Bumi Tbk 0.00 0.76 -0.41 

20 SKLT Sekar Laut Tbk 0.06 1.08 0.08 

21 TCID Mandom Indonesia Tbk 0.06 0.26 -0.34 

22 TSPC Tempo Scan Pasific Tbk 0.07 0.45 0.03 

23 ULTJ Ultrajaya Milk Industry and Trading 

Company Tbk 0.16 0.17 0.25 

24 UNVR Unilever Indonesia Tbk 0.36 2.91 0.06 

 

 

 

 

 



 

Lampiran 3:  Output SPSS Uji Asumsi Klasik 

a. Uji Normalitas (K-S) 

Sebelum menghilangkan outlier 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 120 

Normal Parametersa,b Mean .0000000 

Std. Deviation 2.45372284 

Most Extreme Differences Absolute .365 

Positive .365 

Negative -.273 

Test Statistic .365 

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

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

Setelah menghilangkan outlier 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 113 

Normal Parametersa,b Mean .0000000 

Std. Deviation .24337835 

Most Extreme Differences Absolute .071 

Positive .071 

Negative -.064 

Test Statistic .071 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

 



 

Lanjutan Lampiran 3 

b. Uji Autokorelasi (Durbin-Watson) 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .269a .072 .047 .24670 1.794 

a. Predictors: (Constant), ROA*Struktur Modal, Struktur Modal, Return On Asset 

b. Dependent Variable: Return Saham Syariah 

 

c. Uji Heteroskedastisitas (Glesjer) 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .109 .036  3.026    .003 

Return On Asset .469 .264 .378 1.775 .079 

Struktur Modal .072 .038 .268 1.899 .060 

ROA*Struktur 

Modal 

-.211 .177 -.302 -1.191 .236 

a. Dependent Variable: ABSRES 

 

 

d. Uji Multikolinearitas 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) -.049 .057  -.846 .400   

Return On Asset .908 .422 .456 2.152 .034 .189 5.280 

Struktur Modal .025 .061 .057 .408 .684 .430 2.326 

ROA*Struktur 

Modal 

-.297 .283 -.265 -1.048 .297 .133 7.513 

a. Dependent Variable: Return Saham Syariah 

 

 

 

 



 

Lampiran 4:  Output SPSS Moderated Regression Analysis (MRA) 

Persamaan 1 (Analisis Regresi Sederhana) 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.019 .028  -.679 .498 

Return On Asset .490 .183 .246 2.673 .009 

a. Dependent Variable: Return Saham Syariah 

 

Persamaan 2 (Analisis Regresi Berganda) 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.004 .039  -.103 .918 

Return On Asset .512 .188 .257 2.721 .008 

Struktur Modal -.022 .041 -.052 -.550 .584 

a. Dependent Variable: Return Saham Syariah 

 

Persamaan 3 (Moderated Regression Analysis) 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.049 .057  -.846 .400 

Return On Asset .908 .422 .456 2.152 .034 

Struktur Modal .025 .061 .057 .408 .684 

ROA*Struktur Modal -.297 .283 -.265 -1.048 .297 

a. Dependent Variable: Return Saham Syariah 

 

 

 

 



 

Lampiran 5:  Output SPSS Pengujian Hipotesis 

a. Uji F atau Uji Simultan 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .518 3 .173 2.836 .041b 

Residual 6.634 109 .061   

Total 7.152 112    

a. Dependent Variable: Return Saham Syariah 

b. Predictors: (Constant), ROA*Struktur Modal, Struktur Modal, Return On Asset 

 

b. Uji t 

 

Persamaan 1 (Sebelum Moderasi) 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.019 .028  -.679 .498 

Return On Asset .490 .183 .246 2.673 .009 

a. Dependent Variable: Return Saham Syariah 

 

Persamaan 2 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.004 .039  -.103 .918 

Return On Asset .512 .188 .257 2.721 .008 

Struktur Modal -.022 .041 -.052 -.550 .584 

a. Dependent Variable: Return Saham Syariah 

 

 

 

 

 

 



 

 

Lanjutan Lampiran 5 

Persamaan 3 (Setelah Moderasi) 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.049 .057  -.846 .400 

Return On Asset .908 .422 .456 2.152 .034 

Struktur Modal .025 .061 .057 .408 .684 

ROA*Struktur Modal -.297 .283 -.265 -1.048 .297 

a. Dependent Variable: Return Saham Syariah 

 
c. Koefisien Determinasi 

Persamaan 1  

 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .246a .060 .052 .24604 

a. Predictors: (Constant), Return On Asset 

 

Persamaan 2 

 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .251a .063 .046 .24682 

a. Predictors: (Constant), Struktur Modal, Return On Asset 

 

Persamaan 3 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .269a .072 .047 .24670 

a. Predictors: (Constant), ROA*Struktur Modal, Struktur Modal, Return 

On Asset 

 




