Lampiran 01: Data Nama Perusahaan Sub Sektor Farmasi di Bursa Efek

Indonesia Tahun 2016 — 2019.

No Kode Nama Perusahaan
1 DVLA Darya-Varia Laboratoria Tbk
2 KAEF Kimia Farma Tbk
3 KLBF Kalbe Farma Thk
4 MERK Merck Tbhk
5 PYFA Pyridam Farma Tbk
6 SIDO Industri Jamu dan Farmasi Sido Muncul Tbk
7 TSPC Tempo Scan Pasific Thk
8 INAF Indo Farma Thk
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Lampiran 02: Data Harga Saham, Debt to Equity Ratio, dan Return On Equity
Perusahaan Sub Sektor Farmasi di Bursa Efek Indonesia
Tahun 2016 - 2019.

No | Perusahaan | Tahun DER ROE Hrg Saham
2016 41,85 % 14,09% | Rp 1.755,00
2017 43,05 % 20,45% | Rp 1.960,00
1 DVLA ’ ’ ’
2018 41,04 % 18,10% | Rp 1.940,00
2019 43,00 % 18,30% | Rp 2.250,00
2016 103,07 % 11,96 % | Rp 2.750,00
5 KAEF 2017 134,02 % 10,79% | Rp 2.700,00
2018 210,00 % 10,82% | Rp 2.600,00
2019 126,00 % 0,71% | Rp 1.250,00
2016 22,16 % 18,86 % | Rp 1.515,00
3 KLBE 2017 22,00 % 18,22 % | Rp 1.690,00
2018 20,00 % 16,77 % | Rp 1.520,00
2019 21,01 % 1580% | Rp 1.620,00
2016 27,68 % 26,40% | Rp 9.200,00
4 MERK 2017 43,01 % 3297% | Rp 8.500,00
2018 39,01 % 28,95% | Rp 4.300,00
2019 50,01 % 425% | Rp 2.850,00
2016 58,34 % 488% | Rp 200,00
2017 50,26 % 6,27% | Rp 183,00
5 PYFA : : :
2018 66,01 % 507% | Rp 189,00
2019 56,00 % 540% | Rp 198,00
2016 8,33 % 17,42% | Rp 520,00
5 SIDO 2017 9,00 % 18,53% | Rp 545,00
2018 10,00 % 2168% | Rp 840,00
2019 12,00 % 24,30% | Rp 1.275,00
2016 42,08 % 11,77% | Rp 1.970,00
7 TSPC 2017 45,00 % 1235% | Rp 1.800,00
2018 43,00 % 10,87 % | Rp 1.390,00
2019 40,01 % 9,75% | Rp 1.395,00
2016 155,42 % 12,89% | Rp 2.700,00
3 INAF 2017 23,00 % 700% | Rp 160,00
2018 55,55 % 14,89% | Rp 585,00
2019 56,56 % 1492 % | Rp 590,00




53

Lampiran 03: Data Harga Saham Perusahaan Sub Sektor Farmasi di Bursa
Efek Indonesia Tahun 2016 — 20109.

Harga Saham (Rp)
No | Kode Perusahaan 2016 2017 2018 2019
1 |DVLA 1.755,00 1.960,00 1.940,00 2.250,00
2 | KAEF 2.750,00 2.700,00 2.600,00 1.250,00
3 | KLBF 1.515,00 1.690,00 1.520,00 1.620,00
4 | MERK 9.200,00 8.500,00 4.300,00 2.850,00
5 | PYFA 200,00 183,00 189,00 198,00
6 |SIDO 520,00 545,00 840,00 1.275,00
7 | TSPC 1.970,00 1.800,00 1.390,00 1.395,00
8 | INAF 2.700,00 160,00 585,00 590,00
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Lampiran 04: Data Debt to Equity Ratio Perusahaan Sub Sektor Farmasi di
Bursa Efek Indonesia Tahun 2016 — 2019.

No Kode Tahun Equity (Rp) Total Utang (Rp) | DER (%)
2016 1.079.579.612 451.804.067 41,85

2017 1.116.300.069 480.586.029 43,05

2018 1.200.261.863 492.557.363 41,04

1 DVLA 2019 1.306.078.988 561.613.964 43,00
2016 | 2.271.407.409.194 | 2.341.155.131.870 103,07

2017 | 2.572.520.755.127 | 3.447.628.218.406 134,02

2018 4.146.258.067 8.707.182.797 210,00

2 KAEF 2019 7.412.926.828 9.340.950.805 126,00
2016 | 12.463.847.141.085 | 2.762.199.069.572 22,16

2017 | 13.894.031.782.689 | 3.056.607.633.646 22,00

2018 | 15.294.594.796.354 | 3.058.911.349.215 20,00

3 KLBF 2019 | 16.705.582.476.031 | 3.509.144.386.553 21,01
2016 582.672.469 161.282.425 27,68

2017 615.437.441 264.669.103 43,01

2018 518.280.401 202.183.328 39,01

4 | MERK 2019 594.011.658 297.049.328 50,01
2016 105.508.790.427 61.554.005.181 58,34

2017 108.856.000.711 54.707.930.330 50,26

2018 118.927.560.800 78.499.603.054 66,01

5 PYFA 2019 124.725.993.563 69.846.214.687 56,00
2016 2.757.885 229.732 8,33

2017 2.895.865 260.627 9,00

2018 2.902.614 290.262 10,00

6 SIDO 2019 3.064.707 367.765 12,00
2016 | 4.635.273.142.692 | 1.950.534.206.746 42,08

2017 | 5.082.008.409.145 | 2.286.991.899.876 45,00

2018 | 5.432.848.070.494 | 2.336.126.989.832 43,00

7 TSPC 2019 | 5.791.035.969.893 | 2.316.733.610.850 40,01
2016 575.757 894.841 155,42

2017 526.409.897.704 121.074.884.586 23,00

2018 496.646.859.858 275.903.748.717 55,55

8 INAF 2019 504.935.327.036 285.599.867.350 56,56
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Lampiran 05: Data Return On Equity Perusahaan Sub Sektor Farmasi di
Bursa Efek Indonesia Tahun 2016 — 2019.

No | Kode | Tahun Equity (Rp) EAIT (Rp) ROE (%)
2016 1.079.579.612 152.112.767 14,09
2017 1.116.300.069 228.249.293 20,45
2018 1.200.261.863 217.247.397 18,10
1 | DVLA | 2019 1.306.078.988 239.012.454 18,30
2016 | 2.271.407.409.194 271.667.947.663 11,96
2017 | 2.572.520.755.127 277.575.917.461 10,79
2018 4.146.258.067 448.625.112 10,82
2 | KAEF 2019 7.412.926.828 52.631.780 0,71
2016 | 12.463.847.141.085 | 2.350.684.933.551 18,86
2017 | 13.894.031.782.689 | 2.531.491.410.604 18,22
2018 | 15.294.594.796.354 | 2.564.961.964.757 16,77
3 | KLBF 2019 | 16.705.582.476.031 | 2.639.481.823.645 15,80
2016 582.672.469 153.825.532 26,40
2017 615.437.441 202.909.724 32,97
2018 518.280.401 150.042.176 28,95
4 | MERK 2019 594.011.658 25.245.495 4,25
2016 105.508.790.427 5.148.828.973 4,88
2017 108.856.000.711 6.825.271.245 6,27
2018 118.927.560.800 6.029.627.333 5,07
5 | PYFA 2019 124.725.993.563 6.735.203.652 5,40
2016 2.757.885 480.424 17,42
2017 2.895.865 536.604 18,53
2018 2.902.614 629.287 21,68
6 | SIDO 2019 3.064.707 744.723 24,30
2016 | 4.635.273.142.692 545.572.536.262 11,77
2017 | 5.082.008.409.145 627.628.581.996 12,35
2018 | 5.432.848.070.494 590.551.145.887 10,87
7 | TSPC 2019 | 5.791.035.969.893 | 564.626.912.874.00 9,75
2016 575.757 74.215 12,89
2017 526.409.897.704 36.848.692.839 7,00
2018 496.646.859.858 73.950.717.433 14,89
8 | INAF 2019 504.935.327.036 75.336.350.794 14,92
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Lampiran 06: Ringkasan Hasil Output SPSS Regresi Linier Berganda

Parameter

Nilai

P-value

Alpha

Keputusan

Simpulan

Ryxix2

0,720

0,000

0,05

Menolak Ho

Ada pengaruh
simultan antara
variabel debt to equity
ratio (Xi), dan return
on  equity  (X2)
terhadap harga saham

().

R2yx1X2

0,518

Besar sumbangan
pengaruh  simultan
dari variabel debt to
equity ratio (X1), dan
return on equity (X)
terhadap harga saham
(Y) yaitu 51,8%

Pyxl

0,532

0,002

0,05

Menolak Ho

Ada pengaruh parsial
antara variabel debt to
equity ratio (Xi)
terhadap harga saham

(Y).

szxl

0,283

Besar sumbangan
pengaruh variabel
debt to equity ratio
(X1) terhadap harga
saham (YY) vyaitu
28,3%

Pyx2

0,709

0,000

0,05

Menolak Ho

Ada pengaruh parsial
antara variabel return
on equity (X2)
terhadap harga saham

().

PZyX2

0,502

Besar sumbangan
pengaruh variabel
return on equity (X2)
terhadap harga saham
(Y) yaitu 50,2%

0,482

Besar sumbangan
pengaruh variabel lain
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terhadap harga saham

(Y) yaitu 48,2%

a 4,966 | 0,000 0,05 Signifikan | Bisa memprediksi
harga saham ().

B1 0,011 0,002 0,05 Signifikan | Bisa memprediksi
harga saham ().

B2 0,107 0,000 0,05 Signifikan | Bisa memprediksi

harga saham ().




Lampiran 07: Deskripsi Data

Descriptive Statistics

Minimum Maximum Mean Std. Deviation
DER 32 8.33 210.00 53.6709 45.43977
ROE 32 71 32.97 14.5447 7.48007
HS 32 160.00 9200.00| 1966.8750 2053.85752
Valid N (listwise) 32




Lampiran 08: Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 32
Normal Parametersa®? Mean .0000000
Std. Deviation 73423351

Most Extreme Differences Absolute 151
Positive 151

Negative -.087

Test Statistic 151
Asymp. Sig. (2-tailed) .061¢

a. Test distribution is Normal.
b. Calculated from data.

c. Lilliefors Significance Correction.

Normal P-P Plot of Regression Standardized Residual
Dependent Variable: Ln_HS
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Lampiran 09: Hasil Uji Multikolinieritas

Coefficients?

Unstandardized Standardized

Coefficients Coefficients Collinearity Statistics

Model B Std. Error Beta t Sig. Tolerance VIF

1 (Constant) 4.966 415 11.975 .000
DER .011 .003 A75 3.387 .002 .844 1.185
ROE .107 .020 .760 5.412 .000 .844 1.185

a. Dependent Variable: Ln_HS




Lampiran 10: Hasil Uji Heteroskedastisitas
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Scatterplot
Dependent Variable: Ln_HS
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Lampiran 11: Hasil Uji Autokorelasi

Model Summary®
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Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 7202 .518 .485 .75913 1.241

a. Predictors: (Constant). ROE. DER

b. Dependent Variable: Ln_HS
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Lampiran 12: Hasil Analisis Regresi Linier Berganda
Model Summary®
R Std. Error Change Statistics Durbin-Watson

Squar | Adjusted of the R Square F Sig. F
Model R e R Square | Estimate Change | Change | dfl | df2 Change
1 7202 .518 485 .75913 .518| 15.569 2] 29 .000 1.241
a. Predictors: (Constant). ROE. DER
b. Dependent Variable: Ln_HS

ANOVA?2
Model Sum of Squares df Mean Square F Sig.
1 Regression 17.944 2 8.972 15.569 .000°
Residual 16.712 29 .576
Total 34.656 31
a. Dependent Variable: Ln_HS
b. Predictors: (Constant). ROE. DER
Coefficients?
Standardiz
Unstandardize ed
d Coefficients | Coefficients t Sig. Correlations Collinearity Statistics
Std. Zero-
Model B Error Beta order | Partial | Part | Tolerance VIE
1 (Constant) | 4.966 415 11.975 | .000
DER .011 .003 A475| 3.387| .002| .175 532 .437 .844 1.185
ROE .107 .020 .760| 5.412] .000| .572 .709| .698 .844 1.185

a. Dependent Variable: Ln_HS




