50

Lampiran 01: Return On Asset, Return On Equity, Earning Per Share dan
Harga Saham pada Perusahaan Sektor Farmasi yang
Terdaftar di Bursa Efek Indonesia Tahun 2015-2018

Nama Perusahaan Tahun ROA ROE EPS Harga
Saham
2015 784 | 1108 | 9633 | 1,300
Dg?y\;';/Aa)ria 2016 9.03 | 1409 | 13579 | 1755
Loy A 2017 0.80 | 1453 | 14487 | 1,960
2018 963 | 1357 | 145.75 | 1,040

2015 782 | 1359 | 4481 | 870
(KAEF) 2016 580 | 1196 | 4815 | 2.750
Kimia Farma Tbk. 2017 5.44 12.89 58.84 2,700
2018 2.62 812 | 4056 | 2,600
2015 1502 | 1881 | 4276 | 1,320
(KLBF) 2016 15.44 | 18.86 | 49.06 | 1,515
Kalbe Farma Tbk. 2017 1476 | 17.66 | 5128 | 1,690
2018 1046 | 1258 | 3849 | 1,520
2015 2222 | 3010 | 6.363.64 | 6,775
Nf(’;chkRQk 2016 2068 | 2640 | 34340 | 9,200
' 2017 1740 | 2395 | 328.99 | 8,500
2018 1558 | 2171 | 308.86 | 4,300

(Sumber Data :

Indonesia Tahun 2015-2018)

Perusahaan Sektor Farmasi yang Terdaftar di Bursa Efek
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Lampiran 02: Daftar Sampel Perusahaan Yang Terdaftar Di Bursa Efek
Indonesia Tahun 2015-2018

No | Kode Emiten Nama Perusahaan

1 | DVLA Darya Varia Laboratoria Tbk.

2 | KAEF Kimia Farma Tbk.

3 | KLBF Kalbe Farma Tbk.

4 | MERK Merck Tbk.

5 | PYFA Pyridam Farma Thbk.

6 | SCPI Merk Sharp Dohme Pharma Tbk.

7 | SIDO Industri Jamu dan Farmasi Sidomuncul Thk.
8 | TSPC Tempo Scan Pacifik Tbk.




Lampiran 03: Return On Asset (ROA)
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No Nama Perusahaan Tahun ROA

1 | Darya Varia Laboratoria Tbk. 2015 7.84
2 2016 9.93
3 2017 9.89
4 2018 9.63
5 | Kimia Farma Tbk. 2015 7.82
6 2016 5.89
7 2017 5.44
8 2018 2.62
9 | Kalbe Farma Tbk. 2015 15.02
10 2016 15. 44
11 2017 14.76
12 2018 10.46
13 | Merck Thbk. 2015 22.22
14 2016 20.68
15 2017 17.40
16 2018 15.58
17 | Pyridam Farma Tbk. 2015 1.93
18 2016 3.08
19 2017 4.47
20 2018 2.29
21 | Merk Sharp Dohme Pharma Thbk. 2015 9.22
22 2016 9.67
23 2017 9.05
24 2018 7.13
25 | Industri Jamu dan Farmasi Sidomuncul 2015 15.65
26 | Tbk. 2016 16.08
27 2017 16.90
28 2018 14.83
29 | Tempo Scan Pacifik Thk. 2015 8.42
30 2016 8.28
31 2017 7.50
32 2018 5.70




Lampiran 04: Return On Equity (ROE)
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No Nama Perusahaan Tahun ROE

1 | Darya Varia Laboratoria Tbk. 2015 11.08
2 2016 14.09
3 2017 14.53
4 2018 13.57
5 | Kimia Farma Tbk. 2015 13.59
6 2016 11.96
7 2017 12.89
8 2018 8.12
9 | Kalbe Farma Tbk. 2015 18.81
10 2016 18.86
11 2017 17.66
12 2018 12.58
13 | Merck Tbk. 2015 30.10
14 2016 26.40
15 2017 23.95
16 2018 21.71
17 | Pyridam Farma Tbk. 2015 3.05
18 2016 4.88
19 2017 6.55
20 2018 3.80
21 | Merk Sharp Dohme Pharma Thbk. 2015 138.12
22 2016 57.51
23 2017 34.30
24 2018 24.29
25 | Industri Jamu dan Farmasi Sidomuncul 2015 16.84
26 | Tbk. 2016 17.42
27 2017 18.43
28 2018 16.26
29 | Tempo Scan Pacifik Thk. 2015 12.20
30 2016 11.77
31 2017 10.97
32 2018 8.15




Lampiran 05: Earning Per Share (EPS)
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No Nama Perusahaan Tahun EPS

1 | Darya Varia Laboratoria Tbk. 2015 96.33
2 2016 135.79
3 2017 144.87
4 2018 145.75
5 | Kimia Farma Tbk. 2015 4481
6 2016 48.15
7 2017 58.84
8 2018 40.56
9 | Kalbe Farma Tbk. 2015 42.76
10 2016 49.06
11 2017 51.28
12 2018 38.49
13 | Merck Tbk. 2015 6,363.64
14 2016 343.40
15 2017 328.99
16 2018 308.86
17 | Pyridam Farma Tbk. 2015 577
18 2016 9.62
19 2017 13.32
20 2018 8.04
21 | Merk Sharp Dohme Pharma Thbk. 2015 38,700.47
22 2016 37,424.24
23 2017 34,031.95
24 2018 31.82
25 | Industri Jamu dan Farmasi Sidomuncul 2015 29.17
26 | Tbk. 2016 32.04
27 2017 35.59
28 2018 32.01
29 | Tempo Scan Pacifik Thk. 2015 115.99
30 2016 119.17
31 2017 120.85
32 2018 93.78




Lampiran 06: Harga Saham
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No Nama Perusahaan Tahun Harga Saham

1 | Darya Varia Laboratoria Tbk. 2015 1,300
2 2016 1,755
3 2017 1,960
4 2018 1,940
5 | Kimia Farma Tbk. 2015 870
6 2016 2,750
7 2017 2,700
8 2018 2,600
9 | Kalbe Farma Tbk. 2015 1,320
10 2016 1,515
11 2017 1,690
12 2018 1,520
13 | Merck Thbk. 2015 6,775
14 2016 9,200
15 2017 8,500
16 2018 4,300
17 | Pyridam Farma Tbk. 2015 112
18 2016 200
19 2017 183
20 2018 189
21 | Merk Sharp Dohme Pharma Thbk. 2015 29,000
22 2016 29,000
23 2017 29,000
24 2018 29,000
25 | Industri Jamu dan Farmasi Sidomuncul 2015 550
26 | Thk. 2016 520
27 2017 545
28 2018 840
29 | Tempo Scan Pacifik Tbk. 2015 1,750
30 2016 1,970
31 2017 1,800
32 2018 1,390




Lampiran 07: Hasil Statistik Deskriptif

Descriptive Statistics

Minimum Maximum Mean Std. Deviation
ROA 32 .66 3.10 2.1698 .63616
ROE 32 1.12 4.93 2.7108 .73102
EPS 32 1.75 10.56 4.7713 2.27913
Harga Saham 32 4.72 10.28 7.5570 1.47594
Valid N (listwise) 32
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Lampiran 08: Hasil Output SPSS Uji Asumsi Klasik

(1) Uji Normalitas

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Harga Saham
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(2) Uji Multikolinieritas
Coefficients?
Model Unstandardized Standardized T Sig. Collinearity
Coefficients Coefficients Statistics
B Std. Beta Tolera VIF
Error nce
1 (Constant) 3.751 .585 6.408 .000
ROA -.409 .324 -.176 -1.263 .217 .456 2.194
ROE 1.350 451 .669 2.993 .006 .178 5.619
EPS 217 115 .335 1.879 .071 .280 3.571

a. Dependent Variable: Harga Saham



(3) Uji Heteroskedastisitas

Dependent Variable: Harga Saham

Scatterplot
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4

Regression Studentized Residual
7
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Regression Standardized Predicted Value
(4) Uji Autokorelasi
Model Summary®
Model R R Adjusted Std. Change Statistics Durbin
Square | R Square | Error of R F dfl | df2 | Sig. -
the Square | Change F | watson
Estimat | Change Cha
e nge
1 .8672 751 725 77442 751 28.201 3 28| .000 1.417

a. Predictors: (Constant), EPS, ROA, ROE
b. Dependent Variable: Harga Saham



Lampiran 09: Hasil Output SPSS Analisis Regresi Linear Berganda

Descriptive Statistics
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Mean Std. Deviation N
Harga Saham 7.5570 1.47594 32
ROA 2.1698 .63616 32
ROE 2.7108 .73102 32
EPS 4.7713 2.27913 32
Correlations
Harga Saham ROA ROE EPS
Harga Saham 1.000 401 .823 .813
Pearson Correlald ROA 401 1.000 .675 .378
ROE .823 .675 1.000 .816
EPS .813 .378 .816 1.000
Harga Saham .011 .000 .000
Sig. (1-tailed) ROA .011 .000 .017
ROE .000 .000 .000
EPS .000 .017 .000
Harga Saham 32 32 32 32
ROA 32 32 32 32
N ROE 32 32 32 32
EPS 32 32 32 32
Model Summary®
Model R R Adjusted Std. Change Statistics
Square R Error of R F dfl | df2 | Sig. F | Durbin
Square the Square | Change Chang -
Estimat | Change e Watson
e
1 .8672 751 725 77442 .751| 28.201 3] 28 .000 1.417

a. Predictors: (Constant), EPS, ROA, ROE

b. Dependent Variable: Harga Saham
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ANOVA?
Model Sum of Squares Df Mean Square F Sig.
1 Regression 50.738 3 16.913 28.201 .000P
Residual 16.792 28 .600
Total 67.531 31
a. Dependent Variable: Harga Saham
b. Predictors: (Constant), EPS, ROA, ROE
Coefficients?®
Model Unstandardized | Stand T Sig. Correlations Collinearity
Coefficients ardiz Statistics
ed
Coeffi
cients
Std. Zero- Toler
B Error | Beta order | Partial | Part | ance VIF
1 (Constant) 3.751 .585 6.408 | .000
ROA -.409 324 -.176| -1.263| .217| .401] -.232| -.119| .456| 2.194
ROE 1.350( .451| .669| 2.993| .006| .823| .492| .282| .178| 5.619
EPS 217| .115| .335| 1.879| .o71| .813| .335| .177| .280| 3.571
a. Dependent Variable: Harga Saham
Collinearity Diagnostics?®
Model Dimen | Eigenvalue | Condition Variance Proportions
sion Index (Constant) ROA ROE EPS
1 3.844 1.000 .00 .00 .00 .00
2 .108 5.956 12 .04 .00 .29
' 3 .039 9.897 .68 44 .00 .02
4 .009 21.204 .20 .52 1.00 .69

a. Dependent Variable: Harga Saham



Residuals Statistics?
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Minimum [ Maximum Mean st
Deviation
Predicted Value 5.3675 11.7838 7.5570 1.27934 32
Std. Predicted Value -1.711 3.304 .000 1.000 32
Standard Error of Predicted Value .153 .596 .254 .104 32
Adjusted Predicted Value 5.5688 13.9742| 7.6069 1.52686 32
Residual -1.50880 2.27125 .00000 .73599 32
Std. Residual -1.948 2.933 .000 .950 32
Stud. Residual -3.051 3.482 -.024 1.121 32
Deleted Residual -3.69918 3.20118 | -.04989 1.07339 32
Stud. Deleted Residual -3.666 4.541 -.011 1.292 32
Mahal. Distance .235 17.387 2.906 3.634 32
Cook's Distance .000 3.378 .162 .626 32
Centered Leverage Value .008 .561 .094 117 32

a. Dependent Variable: Harga Saham
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Lampiran 10: Struktur Hubungan Pengaruh Return On Asset dan Return On
Equity serta Earning Per Share Terhadap Harga Saham pada
Perusahaan Sektor Farmasi yang Terdaftar di Bursa Efek
Indonesia

__________________________________

i | &= 0,249

i | Return On Asset (X1) | Pyxi=-0,232 l

| | Return On Equity (Xz) | Pyx;=0,492 | Harga Saham (Y)
i i t

i | Earning Per Share (X

i " 9 | Pyx:= 0,335

__________________________________

Struktur Hubungan Pengaruh Return On Asset, Return On Equity dan Earning
Per Share Terhadap Harga Saham
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