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LAMPIRAN-LAMPIRAN 

 

Lampiran 1 : Daftar nama perusahaan 

Daftar Nama Perusahaan 

No Kode Saham Nama Perusahaan 

1 BUDI Budi Starch & Sweetener Tbk 

2 CEKA Wilmar Cahaya Indonesia Tbk. 

3 CINT Chitose Internasional Tbk. 

4 DLTA Delta Djakarta Tbk. 

5 DVLA Darya-Varia Laboratoria Tbk. 

6 HMPS H.M. Sampoerna Tbk. 

7 HOKI Buyung Poetra Sembada Tbk. 

8 HRTA Hartadinata Abadi Tbk. 

9 ICBP Indofood CBP Sukses Makmur Tbk 

10 INDF Indofood Sukses Makmur Tbk. 

11 KINO Kino Indonesia Tbk. 

12 KLBF Kalbe Farma Tbk. 

13 MERK Merck Tbk. 

14 MLBI Multi Bintang Indonesia Tbk. 

15 MYOR Mayora Indah Tbk. 

16 ROTI Nippon Indosari Corpindo Tbk. 

17 SIDO Industri Jamu dan Farmasi Sido 

18 SKLT Sekar Laut Tbk. 

19 TBLA Tunas Baru Lampung Tbk. 

20 TCID Mandom Indonesia Tbk. 

21 TSPC Tempo Scan Pacific Tbk. 

22 ULTJ Ultra Jaya Milk Industry & Tra 

23 UNVR Unilever Indonesia Tbk. 
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Lampiran 2: Daftar Data Perusahaan 

 

Data Perusahaan (Return On Equity) 

 

No Kode Saham  Return On Equity (%) 

2017 2018 2019 

1 BUDI 3.82 2.47 4.98 

2 CEKA 11.9 4.48 19.05 

3 CINT 7.76 3.33 1.85 

4 DLTA 24.44 19.81 26.19 

5 DVLA 14.53 13.57 16.98 

6 HMPS 37.14 30.85 38.46 

7 HOKI 10.08 13.09 16.17 

8 HRTA 11.07 9.52 12.38 

9 ICBP 17.43 16.21 21.1 

10 INDF 11 7.37 10.89 

11 KINO 5.34 4.98 19.08 

12 KLBF 17.66 12.58 15.19 

13 MERK 23.95 21.71 13.17 

14 MLBI 119.68 124.15 105.24 

15 MYOR 22.18 14.35 20.6 

16 ROTI 4.8 2.46 7.65 

17 SIDO 18.43 18.26 26.35 

18 SKLT 7.47 6.19 11.82 

19 TBLA 23.86 12.35 12.33 

20 TCID 9.64 7.68 7.19 

21 TSPC 10.97 8.15 10.28 

22 ULTJ 16.91 13.25 18.32 

23 UNVR 135.4 120.21 139.97 
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Data Perusahaan (Debt to Equity Ratio) 

 

No Kode Saham  Debt to Equity Ratio (%) 

2017 2018 2019 

1 BUDI 1.46 1.17 1.33 

2 CEKA 0.54 0.32 0.23 

3 CINT 0.25 0.28 0.34 

4 DLTA 0.17 0.19 0.18 

5 DVLA 0.47 0.41 0.4 

6 HMPS 0.26 0.56 0.43 

7 HOKI 0.21 0.35 0.32 

8 HRTA 0.42 0.41 0.19 

9 ICBP 0.56 0.54 0.45 

10 INDF 0.88 0.98 0.77 

11 KINO 0.58 0.66 0.74 

12 KLBF 0.2 0.2 0.21 

13 MERK 0.37 0.39 0.52 

14 MLBI 1.77 1.36 1.53 

15 MYOR 1.03 1.29 0.92 

16 ROTI 0.62 0.51 0.51 

17 SIDO 0.09 0.1 0.15 

18 SKLT 1.07 1.2 1.08 

19 TBLA 2.15 2.64 2.24 

20 TCID 0.27 0.24 0.26 

21 TSPC 0.46 0.43 0.45 

22 ULTJ 0.23 0.19 0.17 

23 UNVR 2.65 1.58 2.91 
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Data Perusahaan (Dividen Payout Ratio) 

 

No Kode Saham  Dividen Payout Ratio (%) 

2017 2018 2019 

1 BUDI 0.25 0.36 0.35 

2 CEKA 0.83 0.29 0.28 

3 CINT 0.17 0.59 0.46 

4 DLTA 0.52 0.62 1.20 

5 DVLA 0.45 0.21 0.35 

6 HMPS 0.99 0.92 0.99 

7 HOKI 0.30 0.16 0.25 

8 HRTA 0.25 0.22 0.21 

9 ICBP 1.97 1.82 0.30 

10 INDF 0.40 0.53 0.25 

11 KINO 0.33 0.26 0.16 

12 KLBF 0.42 0.47 0.48 

13 MERK 0.85 1.09 0.74 

14 MLBI 0.81 0.92 0.94 

15 MYOR 0.29 0.34 0.32 

16 ROTI 0.51 0.28 0.25 

17 SIDO 0.72 0.99 0.79 

18 SKLT 0.14 0.14 0.12 

19 TBLA 0.33 0.31 0.20 

20 TCID 0.46 0.48 0.58 

21 TSPC 0.40 0.33 0.30 

22 ULTJ 0.10 0.16 0.13 

23 UNVR 0.95 0.76 1.24 
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Data Perusahaan (Return Saham) 

 

No Kode Saham  Return Saham (%) 

2017 2018 2019 

1 BUDI 0.08 0.02 0.07 

2 CEKA -0.04 0.07 0.21 

3 CINT 0.06 -0.15 0.06 

4 DLTA -0.08 0.20 0.24 

5 DVLA 0.12 -0.01 0.16 

6 HMPS 0.23 -0.22 -0.43 

7 HOKI 0.06 0.83 0.28 

8 HRTA -0.03 0.03 -0.35 

9 ICBP 0.04 0.17 0.07 

10 INDF -0.04 -0.02 0.06 

11 KINO -0.30 0.32 0.23 

12 KLBF 0.12 -0.10 0.07 

13 MERK -0.08 -0.49 -0.34 

14 MLBI 0.16 0.17 -0.03 

15 MYOR 0.23 0.30 -0.22 

16 ROTI -0.20 -0.06 0.08 

17 SIDO 0.05 0.54 -0.24 

18 SKLT 0.77 0.36 0.07 

19 TBLA 0.24 -0.29 0.15 

20 TCID 0.43 -0.04 -0.36 

21 TSPC -0.09 -0.23 0.00 

22 ULTJ 0.13 0.04 0.24 

23 UNVR 0.44 -0.19 -0.06 

 

 

Lampiran 3 : Output Analisis Deskriptif 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROE 69 1.85 139.97 23.5901 32.34116 

DER 69 .09 2.91 .7107 .65555 

DPR 69 .10 1.97 .5157 .37970 

Return Saham 69 -.49 .83 .0509 .24684 

Valid N (listwise) 69     
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Lampiran 4 : Output Uji Asumsi Klasik 

 

Uji Normalitas Model 1 

 

 

 

 

 

 

 

 

 

 

 

Uji Normalitas Model 2 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 69 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation .24203437 

Most Extreme Differences 

Absolute .081 

Positive .081 

Negative -.074 

Kolmogorov-Smirnov Z .670 

Asymp. Sig. (2-tailed) .760 

a. Test distribution is Normal. 

b. Calculated from data. 

 

 

 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 69 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation .33264810 

Most Extreme Differences 

Absolute .158 

Positive .158 

Negative -.112 

Kolmogorov-Smirnov Z 1.316 

Asymp. Sig. (2-tailed) .063 

a. Test distribution is Normal. 

b. Calculated from data. 
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Uji Multikolinieritas Model 1 

Coefficientsa 

Model Collinearity Statistics 

Tolerance VIF 

1 
ROE .675 1.481 

DER .675 1.481 

a. Dependent Variable: DPR 

 

Uji Multikolinieritas Model 2 

Coefficientsa 

Model Collinearity Statistics 

Tolerance VIF 

1 

ROE .521 1.918 

DER .639 1.565 

DPR .768 1.303 

a. Dependent Variable: Return Saham 

 

 

Uji Heterokedastisitas Model 1 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) .271 .043  6.282 .000 

ROE .001 .001 .157 1.079 .285 

DER -.105 .054 -.282 -1.936 .057 

a. Dependent Variable: Abs_Res 
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Uji Heterokedastisitas Model 2 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) .132 .040  3.299 .002 

ROE .000 .001 -.084 -.501 .618 

DER .007 .038 .029 .188 .851 

DPR .098 .060 .228 1.644 .105 

a. Dependent Variable: Abs_Res 

 

 

Uji Autokorelasi Model 1 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .482a .232 .209 .33765 2.264 

a. Predictors: (Constant), DER, ROE 

b. Dependent Variable: DPR 

 

Uji Autokorelasi Model 2  

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .196a .039 -.006 .24756 2.156 

a. Predictors: (Constant), DPR, DER, ROE 

b. Dependent Variable: Return Saham 
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Lampiran 5 : Output Pengujian Model dan Hipotesis 

Uji Koefisien Determinasi (R Square) Model 1 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .482a .232 .209 .33765 

a. Predictors: (Constant), DER, ROE 

b. Dependent Variable: DPR 

 

Uji Koefisien Determinasi (R Square) Model 2 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .196a .039 -.006 .24756 

a. Predictors: (Constant), DPR, DER, ROE 

b. Dependent Variable: Return Saham 

 

Uji Statistik F Model 1 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 2.279 2 1.140 9.997 .000b 

Residual 7.525 66 .114   

Total 9.804 68    

a. Dependent Variable: DPR 

b. Predictors: (Constant), DER, ROE 

 

Uji Statistik F Model 2 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression .160 3 .053 .868 .462b 

Residual 3.983 65 .061   

Total 4.143 68    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), DPR, DER, ROE 
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Uji Signifikasi Koefisien (Uji T) Model 1  

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) .460 .060  7.603 .000 

ROE .007 .002 .579 4.415 .000 

DER -.147 .076 -.254 -1.933 .058 

a. Dependent Variable: DPR 

 

Uji Signifikasi Koefisien (Uji T) Model 1  

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) .091 .061  1.505 .137 

ROE .001 .001 .101 .602 .549 

DER .014 .057 .037 .241 .811 

DPR -.133 .090 -.205 -1.474 .145 

a. Dependent Variable: Return Saham 

 

 

 

 



 

 

 


