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DAFTAR LAMPIRAN 

 

Lampiran L.1  

Perusahaan yang dijadikan Sampel Penelitian 

No. Kode Nama Perusahaan 

1 ADES Akasha Wira International Tbk. 

2 BUDI Budi Starch & Sweetener Tbk. 

3 CEKA Wilmar Cahaya Indonesia Tbk. 

4 CINT Chitose Internasional Tbk. 

5 DLTA Delta Djakarta Tbk. 

6 DVLA Darya-Varia Laboratoria Tbk. 

7 GGRM Gudang Garam Tbk. 

8 HMSP H.M. Sampoerna Tbk. 

9 ICBP Indofood CBP Sukses Makmur Tbk 

10 INDF Indofood Sukses Makmur Tbk. 

11 KAEF Kimia Farma (Persero) Tbk. 

12 KINO Kino Indonesia Tbk. 

13 KLBF Kalbe Farma Tbk. 

14 MERK Merck Tbk. 

15 MLBI Multi Bintang Indonesia Tbk. 

16 MYOR Mayora Indah Tbk. 

17 PYFA Pyridam Farma Tbk 

18 ROTI Nippon Indosari Corpindo Tbk. 
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Lanjutan dari Lampiran L.1 

  No Kode Nama Perusahaan 

19 SIDO Industri Jamu dan Farmasi Sido Tbk. 

20 SKBM Sekar Bumi Tbk. 

21 SKLT Sekar Laut Tbk. 

22 STTP Siantar Top Tbk. 

23 TBLA Tunas Baru Lampung Tbk. 

24 TCID Mandom Indonesia Tbk. 

25 TSPC Tempo Scan Pacific Tbk. 

26 ULTJ Ultra Jaya Milk Industry & Tra 

27 UNVR Unilever Indonesia Tbk. 

28 WIIM Wismilak Inti Makmur Tbk. 
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 Lampiran L.2 
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Lanjutan dari Lampiran L.2 
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Lampiran L.3 

Hasil Uji Deskriptif 

 

 

 

 

 

 

 

 Lampiran L.4 

Hasil Uji Asumsi Klasik 

Uji Normalitas 

 

 

 

 ROE QR ITR PER 

 Mean 0.250421 1.917193 5.173455 19.74014 

 Median 0.168546 1.510375 4.209463 19.04180 

 Maximum 1.890241 7.357354 25.99840 46.09544 

 Minimum 0.034946 0.202784 1.119488 1.655757 

 Std. Dev. 0.362043 1.536680 4.364990 9.445349 

 Skewness 3.402882 1.868182 3.134300 0.454518 

 Kurtosis 13.90355 6.538081 14.30583 2.749977 

Observations 76 76 76 76 
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-20 -15 -10 -5 0 5 10 15

Series: Residuals

Sample 1 76

Observations 76

Mean       2.24e-15

Median  -0.945407

Maximum  17.44270

Minimum -19.00848

Std. Dev.   8.391595

Skewness   0.075753

Kurtosis   2.546535

Jarque-Bera  0.723851

Probability  0.696334 
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Uji Multikolinearitas 

 ROE QR ITR 

ROE 1 -0.1223 --0.0300 

QR -0.1223 1 0.01879 

ITR -0.0300 0.01879 1 

 

Uji Heteroskedastisitas 

 

Heteroskedasticity Test: Glejser  

     
     F-statistic 2.083986     Prob. F(3,72) 0.1099 

Obs*R-squared 6.072038     Prob. Chi-Square(3) 0.1082 

Scaled explained SS 5.163866     Prob. Chi-Square(3) 0.1602 

     
          

Test Equation:   

Dependent Variable: ARESID   

Method: Least Squares   

Date: 12/29/19   Time: 21:35  

Sample: 2016 2018    

Included observations: 76   

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 6.491688 1.171334 5.542131 0.0000 

ROE 2.786957 1.508408 1.847616 0.0688 

QR -0.454373 0.355285 -1.278897 0.2050 

ITR 0.101349 0.124194 0.816050 0.4172 

     
     R-squared 0.079895     Mean dependent var 6.842804 

Adjusted R-squared 0.041558     S.D. dependent var 4.792763 

S.E. of regression 4.692119     Akaike info criterion 5.980841 

Sum squared resid 1585.150     Schwarz criterion 6.103512 

Log likelihood -223.2720     Hannan-Quinn criter. 6.029866 

F-statistic 2.083986       

Prob(F-statistic) 0.109853    

     
 

Uji Autokorelasi 

 

 

 

 

R-squared 0.210680     Mean dependent var 19.74014 

Adjusted R-squared 0.177792     S.D. dependent var 9.445349 

S.E. of regression 8.564636     Akaike info criterion 7.184356 

Sum squared resid 5281.415     Schwarz criterion 7.307026 

Log likelihood -269.0055     Hannan-Quinn criter. 7.233381 

F-statistic 6.405924     Durbin-Watson stat 1.710449 

Prob(F-statistic) 0.000658    
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Lampiran L.5 

Data EViews 

 

 

 

 

 

 

 

 

Lampiran L.6 

Harga Saham, EPS, dan PER secara Rata-Rata 

 

  

Dependent Variable: PER   

Method: Least Squares   

Date: 12/21/19   Time: 12:47  

Sample: 2016 2018    

Included observations: 76   

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 13.61928 2.138064 6.369912 0.0000 

ROE 2.817074 2.753332 1.023151 0.3097 

QR 0.206003 0.648510 0.317655 0.7517 

ITR 0.970426 0.226694 4.280769 0.0001 

     
     R-squared 0.210680     Mean dependent var 19.74014 

Adjusted R-squared 0.177792     S.D. dependent var 9.445349 

S.E. of regression 8.564636     Akaike info criterion 7.184356 

Sum squared resid 5281.415     Schwarz criterion 7.307026 

Log likelihood -269.0055     Hannan-Quinn criter. 7.233381 

F-statistic 6.405924     Durbin-Watson stat 1.710449 

Prob(F-statistic) 0.000658    

     
 

jklkjkljlkkjkjlkjlkjlkljl

kjlkjlkjlkjlk 

    

Tahun 2016 2017 
Growth 

2016-2017 
2018 

Growth 

2017-2018 

Harga 

Saham 
6,756.46 8,226.11 21.75% 7,830.71 -4.81% 

EPS 310.39 335.95 8.23% 433.00 28.89% 

PER 23.24 24.02 3.36% 22.82 -5.00% 
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Lampiran L.7 

Data Pendukung Lampiran L.6 

Nilai Tukar Rupiah terhadap US Dollar selama tahun 2018 

 

 

Neraca Perdagangan Indonesia 
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Lanjutan dari Lampiran L.7 

Suku Bunga Fed Funds Rate 

 

Timeline Perang Dagang Amerika Serikat – Tiongkok 

 

 




