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Lampiran 01. Daftar Perusahaan Sub Sektor Perusahaan Efek yang
Terdaftar Di Bursa Efek Indonesia

No | Kode Perusahaan Nama Perusahaan
1 GGRM Gudang Garam Thk

2 HMPS Handjaya Mandala SampoernaTbk
3 RMBA Bentoel International Investama Thk
4 WIIM Wismilak Inti Makmur Tbk
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Lampiran 02. Data Variabel Harga Saham Sub Sektor Rokok Tahun 2015-
2018

No Kode Harga Penutupan Saham
Perusahaan | 2015 2016 2017 2018
1 GGRM 55.000 63.900 83.800 83.625
2 HMSP 94.000 3.830 4.730 3.710
3 RMBA 510 484 423 312
4 WIIM 440 430 268 141
Total 149.950 68.644 89.221 87.788
Rata-Rata 37.488 17.161 22.305 21.947




Lampiran 03. Data Variabel Harga Saham Sub Sektor Farmasi Tahun 2015-

2018
No | Kode Harga Saham Penutupan
Perusahaan 2015 2016 2017 2018
1 DVLA 1.300 1.755 1.960 1.940
2 INAF 168 4.680 5.900 6.500
3 KAEF 870 2.470 2.700 2.600
4 KLBF 1.320 1.151 1.690 1.590
5 MERK 6.775 9.200 8.500 5.760
6 SIDO 556 520 545 840
7 TSPC 1.750 1.970 1.800 1.390
Total 12.739 22.110 23.095 20.610
Rata-Rata 1.829 3.159 3.299 2.944
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Lampiran 04. Data Variabel Harga Saham Sub Sektor Kosmetik dan Barang
Keperluan Rumah Tangga Tahun 2015-2018

No Kode Harga Saham Penutupan
Perusahaan %515 2016 2017 2018

1 ADES 1.015 1000 885 920

2 KINO 3.840 3.030 2.120 2.800

3 MBTO 140 185 135 126

4 MRAT 120 210 206 179

5 TCID 16.500 12.500 17.900 1.500

6 UNVR 37.000 38.800 55.900 45.400
Total 58.615 54.725 77.146 64.425
Rata-Rata 9.769 9.212 12.858 10.738
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Lampiran 05. Data Variabel Harga Saham Sub Sektor Peralatan Rumah
Tangga Tahun 2015-2018

No Kode Harga Saham Penutupan
Perusahaan %515 2016 2017 2018
1 CINT 338 334 334 305
2 KICI 250 120 171 284
3 LMPI 113 135 167 144
4 WOOD 150 125 244 615
Total 851 179 916 1.348
Rata-Rata 213 179 229 337
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Lampiran 06. Data Variabel Harga Saham Sub Sektor Makanan dan
Minuman Tahun 2015-2018

No Kode Harga Saham Penutupan
Perusahaan %515 2016 2017 2018
1 CEKA 675 1.350 1.290 1.375
2 DLTA 5.200 5.000 4.590 5.500
3 MLBI 8.200 11.750 14.033 15.992
4 SIPD 850 680 930 1.122
5 SKBM 945 640 715 695
6 SMAR 4.200 4..350 3.420 4.050
7 ULTJ 3.635 4.280 1.295 1.350
8 BEST 294 254 250 208
9 ICBP 13.475 8.575 8.900 10.450
10 ROTI 1.265 1.600 2.275 1.200
11 TBLA 510 990 1.225 865
Total 39.249 39.469 37.923 42.807
Rata-Rata 3.548 3.588 3.448 3.892




Lampiran 07. Data Harga Saham Tahun 2015-2018
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Sektor

No Rokok Tahun Triwulan Harga Saham (Y)
1 | GGRM 2015 TW1 4177
2 | GGRM 2015 TW2 4288
3 | GGRM 2015 TW3 4423
4 | GGRM 2015 TW4 4451
5 | GGRM 2016 TW1 4417
6 | GGRM 2016 TW2 4469
7 | GGRM 2016 TW3 4334
8 | GGRM 2016 TW4 4510
9 | GGRM 2017 TW1 4533

10 | GGRM 2017 TW2 4569

11 | GGRM 2017 TWS3 4651

12 | GGRM 2017 TWA4 4688

13 | GGRM 2018 TW1 4723

14 | GGRM 2018 TW2 4599

15 | GGRM 2018 TW3 4559

16 | GGRM 2018 TW4 4681

17 | HMSP 2015 TW1 3925

18 | HMSP 2015 TW2 4043

19 | HMSP 2015 TW3 2965

20 | HMSP 2015 TW4 3740

21 | HMSP 2016 TW1 4316

22 | HMSP 2016 TW2 3373

23 | HMSP 2016 TW3 3646

24 | HMSP 2016 TW4 2950

25 | HMSP 2017 TW1 2856

26 | HMSP 2017 TW2 3200

27 | HMSP 2017 TW3 3790

28 | HMSP 2017 TW4 3971

29 | HMSP 2018 TW1 4028

30 | HMSP 2018 TW2 4162

31 | HMSP 2018 TW3 3767

32 | HMSP 2018 TW4 3092

33 | RMBA 2015 TW1 558

34 | RMBA 2015 TW2 655

35 | RMBA 2015 TWS3 746

36 | RMBA 2015 TW4 650

37 | RMBA 2016 TW1 944
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No ;ec)lggl: Tahun Triwulan Harga Saham (Y)
38 | RMBA 2016 TW2 1420
39 | RMBA 2016 TW3 1334
40 | RMBA 2016 TW4 835
41 | RMBA 2017 TW1 706
42 | RMBA 2017 TW2 760
43 | RMBA 2017 TW3 945
44 | RMBA 2017 TW4 790
45 | RMBA 2018 TW1 797
46 | RMBA 2018 TW2 926
47 | RMBA 2018 TW3 881
48 | RMBA 2018 TW4 984
49 | WIIM 2015 TW1 606
50 | WIIM 2015 TW2 452
51 | WIIM 2015 TW3 568
52 | WIIM 2015 TW4 700
53 | WIIM 2016 TW1 520
54 | WIIM 2016 TW2 437
55 | WIIM 2016 TW3 494
56 | WIIM 2016 TW4 543
57 | WIIM 2017 TW1 475
58 | WIIM 2017 TW2 426
59 | WIIM 2017 TW3 324
60 | WIIM 2017 TW4 382
61 | WIIM 2018 TW1 367
62 | WIIM 2018 TW2 419
63 | WIIM 2018 TW3 351
64 | WIIM 2018 TW4 551
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Lampiran 08. Data Indikator EPS, ROE dan GPM Terhadap Harga Saham
Tahun 2015-2018

No Sektor Tahun | Triwulan EPS ROE GPM Harga
Rokok (X1) (X2) (X3) Saham (Y)
1 | GGRM 2015 TW1 702 15.20 17.00 4177
2 | GGRM 2015 TW2 715 14.80 21.70 4288
3 | GGRM 2015 TW3 737 14.40 23.50 4423
4 | GGRM 2015 TW4 741 17.00 22.00 4451
5 | GGRM 2016 TW1 728 19.20 24.40 4417
6 | GGRM 2016 TW2 749 17.20 18.70 4469
7 | GGRM 2016 TW3 726 15.30 19.60 4334
8 | GGRM 2016 TW4 752 16.90 21.80 4510
9 | GGRM 2017 TW1 756 14.90 23.60 4533
10 | GGRM 2017 TW2 763 16.40 22.00 4569
11 | GGRM 2017 TW3 779 16.00 21.50 4651
12 | GGRM 2017 TW4 784 16.80 21.90 4688
13 | GGRM 2018 TW1 791 18.40 20.00 4723
14 | GGRM 2018 TW2 774 16.00 18.70 4599
15 | GGRM 2018 TW3 769 15.20 18.00 4559
16 | GGRM 2018 TW4 786 17.30 19.40 4681
17 | HMSP 2015 TW1 630 30.20 21.00 3925
18 | HMSP 2015 TW2 642 34.00 23.50 4043
19 | HMSP 2015 TW3 448 38.50 19.80 2965
20 | HMSP 2015 TW4 580 39.10 23.90 3740
21 | HMSP 2016 TW1 690 35.80 22.70 4316
22 | HMSP 2016 TW2 521 36.20 22.00 3373
23 | HMSP 2016 TW3 564 37.90 24.40 3646
24 | HMSP 2016 TW4 440 36.60 24.80 2950
25 | HMSP 2017 TW1 420 37.30 26.20 2856
26 | HMSP 2017 TW2 480 40.00 25.00 3200
27 | HMSP 2017 TW3 592 38.20 22.80 3790
28 | HMSP 2017 TW4 620 34.40 29.00 3971
29 | HMSP 2018 TW1 635 33.40 26.80 4028
30 | HMSP 2018 TW2 662 34.00 24.40 4162
31 | HMSP 2018 TW3 587 35.40 25.80 3767
32 | HMSP 2018 TW4 475 32.40 22.40 3092
33 | RMBA 2015 TW1 72 8.09 10.00 558
34 | RMBA 2015 TW2 86 7.21 13.00 655
35 | RMBA 2015 TW3 102 6.82 13.50 746
36 | RMBA 2015 TW4 90 7.27 9.80 650
37 | RMBA 2016 TW1 140 8.00 11.00 944
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No Sektor Tahun | Triwulan EPS ROE GPM Harga
Rokok (X1) (X2) (X3) Saham (Y)

38 | RMBA 2016 TW2 225 8.40 11.00 1420
39 | RMBA 2016 TW3 210 6.89 12.00 1334
40 | RMBA 2016 TW4 120 5.35 13.50 835
41 | RMBA 2017 TW1 98 6.25 12.00 706
42 | RMBA 2017 TW2 110 7.40 9.50 760
43 | RMBA 2017 TW3 132 8.25 16.00 945
44 | RMBA 2017 TW4 112 7.08 12.00 790
45 | RMBA 2018 TW1 113 8.85 10.60 797
46 | RMBA 2018 TW2 134 9.48 11.50 926
47 | RMBA 2018 TW3 125 9.75 11.80 881
48 | RMBA 2018 TW4 135 12.24 15.00 984
49 | WIIM 2015 TW1 75 4.10 17.00 606
50 | WIIM 2015 TW2 47 7.90 14.00 452
51 | WIIM 2015 TW3 62 11.00 15.00 568
52 | WIIM 2015 TW4 84 14.60 13.00 700
53 | WIIM 2016 TW1 57 9.50 14.00 520
54 | WIIM 2016 TW2 49 7.80 11.00 437
55 [ WIIM 2016 TW3 54 8.20 14.00 494
56 | WIIM 2016 TW4 65 10.70 10.50 543
57 | WIIM 2017 TW1 58 6.50 10.80 475
58 | WIIM 2017 TW2 45 4.70 15.00 426
59 | WIIM 2017 TW3 37 4.10 9.00 324
60 | WIIM 2017 TW4 32 7.30 16.00 382
61 | WIIM 2018 TW1 35 8.00 11.80 367
62 | WIIM 2018 TW2 41 9.10 13.00 419
63 | WIIM 2018 TW3 38 5.80 10.00 351
64 | WIIM 2018 TW4 70 7.00 11.40 551




Lampiran 09. Deskripsi Data

Descriptive Statistics

N Minimum Maximum Mean Std. Deviation
EPS (X1) 64 32 791 373.30 299.573
ROE (X2) 64 4.10 40.00 17.0005 11.68763
GPM (X3) 64 9.0 29.0 17.438 5.5925
Harga Saham (Y) 64 324 4723 2366.28 1762.567
Valid N (listwise) 64
Descriptive Statistics
Mean Std. Deviation N

Harga Saham (Y) 2366.28 1762.567 64

EPS (X1) 373.30 299.573 64

ROE (X2) 17.0005 11.68763 64

GPM (X3) 17.437 5.5925 64




Lampiran 10. Hasil Uji Asumsi Klasik

1. Hasil Uji Normalitas

One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual
N 64
Normal Parameters®? Mean .0000000
Std. Deviation .26553057
Most Extreme Differences Absolute .072
Positive .068
Negative -.072
Test Statistic .072
Asymp. Sig. (2-tailed) .200¢%4

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

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

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Harga Saham (Y)

Expected Cum Prob

0o 0.2 0.4 0.6 05 10

Observed Cum Prob
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2. Hasil Uji Multikolinearitas

Coefficients?

Unstandardized | Standardized Collinearity
Coefficients Coefficients Correlations Statistics
Std. Zero-
Model B Error Beta t Sig. order | Partial | Part | Tolerance | VIF
1 (Constant) | 8.697 163 5.336 .000
EPS (X1) 5.562 .080 .945| 7.331 .000 799 .783| .532 .316| 3.163
ROE (X2) 7.562 .095 .050| 8.983 .000 .649 .645| .027 .294| 3.400
GPM (X3) | 8.750 116 .028| 5.624 .000 742 .728| .011 .155| 6.444
a. Dependent Variable: Harga Saham (Y)
3. Hasil Uji Heteroskedastisitas
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 151 .085 1.774 .081
EPS (X1) 6.460E-5 .000 133 .609 .545
ROE (X2) -.007 .003 -.525 -1.928 .053
GPM (X3) .009 .008 .345 1.109 272

a. Dependent Variable: ABS_RES1

68



Scatterplot
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Dependent Variable: Harga Saham {Y)
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4. Hasil Uji Autokorelasi

Model Summary®

Model R R Square

Adjusted R
Square

Std. Error of the
Estimate Durbin-Watson

1 .8652 .748

746

272 2.173

a. Predictors: (Constant), GPM (X3), EPS (X1), ROE (X2)
b. Dependent Variable: Harga Saham (Y)
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