LAMPIRAN

Lampiran 1

Daftar Perusahaan Yang Digunakan Sebagai Sampel
No | Kode Saham Nama Perusahaan
1 ADES Akasha Wira International Tbk.
2 ALTO Tri Banyan Tirta Tbk.
3 BUDI Budi Starch & Sweetener Thk.
4 DLTA Delta Djakarta Thk.
5 MLBI Multi Bintang Indonesia Tbk.
6 MRAT Mustika Ratu Tbk.
7 PSDN Prasidha Aneka Niaga Tbk
8 PYFA Pyridam Farma Tbk
9 RMBA Bentoel Internasional Investam
10 ROTI Nippon Indosari Corpindo Thbk.
11 SIDO Industri Jamu dan Farmasi Sido
12 SKBM Sekar Bumi Thk.
13 SKLT Sekar Laut Tbk.
14 STTP Siantar Top Thk.
15 TCID Mandom Indonesia Thk.
16 TSPC Tempo Scan Pacific Tbk.
17 ULTJ Ultra Jaya Milk Industry & Tra
18 UNVR Unilever Indonesia Tbk.
19 WIIM Wismilak Inti Makmur Tbk.
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Lampiran 2
Hasil Pengolahan Variabel Dependen (Harga Saham)
No Kode Harga Saham (Dalam Rupiah)
Perusahaan 2016 2017 2018
1 ADES 1,000 885 920
2 ALTO 330 388 400
3 BUDI 87 94 96
4 DLTA 5,000 4,590 5,500
5 MLBI 11,750 13,675 16,000
6 MRAT 210 206 179
7 PSDN 134 256 192
8 PYFA 200 183 189
9 RMBA 484 380 312
10 ROTI 1,600 1,275 1,200
11 SIDO 520 545 840
12 SKBM 640 715 695
13 SKLT 308 1,100 1,500
14 STTP 3,190 4,360 3,750
15 TCID 12,500 17,900 17,250
16 TSPC 1,970 1,800 1,390
17 ULTJ 4,570 1,295 1,350
18 UNVR 38,800 55,900 45,400
19 WIIM 440 290 141
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Hasil Pengolahan Variabel Independen X (Pertumbuhan Penjualan)

No Kode Pertumbuhan Penjualan
Perusahaan 2016 2017 2018

1 ADES 0.325414 -0.082433 -0.012508
2 ALTO -0.017597 -0.115787 0.107311
3 BUDI 0.037308 0.017436 0.054416
4 DLTA 0.107878 0.003020 0.148844
5 MLBI 0.210284 0.038741 0.076666
6 MRAT -0.195592 0.000921 -0.127962
7 PSDN 0.054242 0.500238 -0.046807
8 PYFA -0.004096 0.027891 0.123063
9 RMBA 0.143605 0.053559 0.082146
10 ROTI 0.159770 -0.012221 0.110572
11 SIDO 0.154728 0.004697 0.073607
12 SKBM 0.101942 0.226745 0.061051
13 SKLT 0.119100 0.096346 0.143123
14 STTP 0.033341 0.074665 0.000548
15 TCID 0.091532 0.071086 -0.021298
16 TSPC 0.116942 0.046751 0.054640
17 ULTJ 0.066468 0.041308 0.121594
18 UNVR 0.097843 0.028731 0.014502
19 WIIM -0.083518 -0.124196 -0.048118
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Lampiran 4
Hasil Pengolahan Variabel Independen X (Profitabilitas)
Kode Profitabilitas
No
Perusahaan 2016 2017 2018

1 ADES 0.145559 0.090404 0.109891
2 ALTO -0.055113 -0.166304 -0.117985
3 BUDI 0.033154 0.038245 0.041148
4 DLTA 0.251398 0.244419 0.263308
5 MLBI 1.196784 1.241488 1.049053
6 MRAT -0.015036 -0.003499 -0.006132
7 PSDN -0.130803 0.107353 -0.191848
8 PYFA 0.030805 0.065476 0.071030
9 RMBA -0.220923 -0.053797 -0.072731
10 ROTI 0.193919 0.048000 0.043598
11 SIDO 0.174237 0.184331 0.228707
12 SKBM 0.061200 0.025293 0.015332
13 SKLT 0.069715 0.036101 0.094194
14 STTP 0.149059 0.156000 0.154939
15 TCID 0.090883 0.096391 0.087733
16 TSPC 0.117683 0.109669 0.099465
17 ULTJ 0.203433 0.169095 0.146935
18 UNVR 1.358487 1.353960 1.202070
19 WIIM 0.107246 0.041499 0.050876
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Lampiran 5
Tabel 4.6
Hasil Pengolahan Variabel Independen X3 (Solvabilitas)
Kode Solvabilitas
No
Perusahaan 2016 2017 2018

1 ADES 0.996626 0.986322 0.828698
2 ALTO 1.423031 1.645896 1.866874
3 BUDI 1.516611 1.460413 1.766428
4 DLTA 0.183156 0.171405 0.186388
5 MLBI 1.772273 1.357091 1.474871
6 MRAT 0.308727 0.356182 0.391098
7 PSDN 1.332611 1.307224 1.872234
8 PYFA 0.368448 0.465826 0.572866
9 RMBA 0.426800 0.578229 0.778585
10 ROTI 1.023661 0.616809 0.506328
11 SIDO 0.083299 0.090589 0.149870
12 SKBM 1.719018 0.586169 0.702293
13 SKLT 0.918749 0.516616 1.202873
14 STTP 0.999476 0.691565 0.598159
15 TCID 0.225410 0.270932 0.239640
16 TSPC 0.420802 0.462985 0.448591
17 ULTJ 0.214937 0.232417 0.163544
18 UNVR 2.559689 2.654552 1.576224
19 WIIM 0.365799 0.253167 0.249033
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Hasil Pengolahan Variabel Independen X3 (Solvabilitas)

Date: 01/30/20
Time: 22:20
Sample: 2016 2018

Y X1 X2 X3
Mean 5032.877  0.058465  0.189744  0.826984
Median 885.0000  0.054416  0.090883  0.586169
Maximum 55900.00 0.500238  1.358487  2.654552
Minimum 87.00000 -0.195592 -0.220923  0.083299
Std. Dev. 10996.72  0.108718  0.377450  0.641126
Skewness 3.237061  1.035014  2.235869  0.949033
Kurtosis 13.35099  6.973490  6.859549  3.138016
Jarque-Bera 354.0111  47.67489  82.86981  8.601543
Probability 0.000000  0.000000  0.000000  0.013558
Sum 286874.0  3.332482  10.81539  47.13811
Sum Sq. Dev. 6.77E+09  0.661902  7.978245  23.01838
Observations 57 57 57 57
Hasil Uji Chow

Redundant Fixed Effects Tests

Equation: Untitled

Test cross-section fixed effects

Effects Test Statistic d.f. Prob.

Cross-section F 20.761903 (18,35) 0.0000

Cross-section Chi-square  140.087089 18 0.0000

Sumber: Hasil pengolahan data dengan Eviews versi 10.0
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Hasil Uji Hausman

Correlated Random Effects - Hausman Test
Equation: Untitled
Test cross-section random effects

Chi-Sq.
Test Summary Statistic Chi-Sq. d.f. Prob.
Cross-section random 7.803506 3 0.0503
nT [T2% &l 2
LM_E(T— 1)| Te? _1]

_19(3) [3? (32885131) . ?
" 2(3—1)| 2118088147

LM = 10.5458526

Hasil Pengujian Asumsi Klasik Normalitas

Series: Standardized Residuals

Sample 2016 2018
7 L Obsenvations 57
6|

Mean -1.18e-15
5 — — Median 0.030401
4 Maximum  2.939840

Minimum -1.984032
84 Std. Dev.  1.150909
2] || Skewness  0.406792
L FH Kurtosis 3.043350
0L ' —— Jarque-Bera  1.576522

20 15 -10 -05 00 05 10 15 20 25 30 | probabilty 0.454635
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Hasil Pengujian Asumsi Klasik Multikolinearitas

Variance Inflation Factors
Date: 02/03/20 Time: 00:47
Sample: 1 57

Included observations: 57

Coefficient  Uncentered Centered
Variable Variance VIF VIF
C 2013059. 2.871197 NA
X1 61540842 1.319292 1.019268
X2 6437739. 1.615783 1.285205
X3 2227847. 3.456325 1.283192
Gambar 4.2

Hasil Pengujian Heteroskedastisitas

RESID2

Hasil pengujian autokorelasi

Dependent Variable: Y

Method: Panel EGLS (Cross-section random effects)
Date: 02/03/20 Time: 01:59

Sample: 2016 2018

Periods included: 3

Cross-sections included: 19

Total panel (balanced) observations: 57

Swamy and Arora estimator of component variances
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Weighted Statistics

R-squared 0.347349 Mean dependent var  1027.415
Adjusted R-squared  0.310406 S.D. dependent var  2862.890
S.E. of regression 2377.395 Sum squared resid 3.00E+08
F-statistic 9.402407 Durbin-Watson stat ~ 2.207529
Prob(F-statistic) 0.000044

Hasil Pengujian Secara Parsial

Dependent Variable: Y

Method: Panel EGLS (Cross-section random effects)
Date: 01/30/20 Time: 22:20

Sample: 2016 2018

Periods included: 3

Cross-sections included: 19

Total panel (balanced) observations: 57

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic  Prob.

C 1467.341 1826.819 0.803222 0.4254
X1 -7570.105 3654.011 -2.071725 0.0432
X2 18733.84 3719.691 5.036396 0.0000
X3 548.3668 1315.487 0.416855 0.6785

Hasil Pengujian Secara Simultan

Dependent Variable: Y

Method: Panel EGLS (Cross-section random effects)
Date: 02/03/20 Time: 01:59

Sample: 2016 2018

Periods included: 3

Cross-sections included: 19

Total panel (balanced) observations: 57

Swamy and Arora estimator of component variances

Weighted Statistics

R-squared 0.347349 Mean dependent var  1027.415
Adjusted R-squared  0.310406 S.D. dependent var  2862.890
S.E. of regression 2377.395 Sum squared resid 3.00E+08
F-statistic 9.402407 Durbin-Watson stat ~ 2.207529
Prob(F-statistic) 0.000044
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Hasil Pengujian Koefisien Determinasi

Dependent Variable: Y

Method: Panel EGLS (Cross-section random effects)

Date: 01/30/20 Time: 22:20
Sample: 2016 2018

Periods included: 3
Cross-sections included: 19

Total panel (balanced) observations: 57
Swamy and Arora estimator of component variances

Weighted Statistics

R-squared 0.347349
Adjusted R-squared  0.310406
S.E. of regression 2377.395
F-statistic 9.402407
Prob(F-statistic) 0.000044

Mean dependent var 1027.415
S.D. dependent var  2862.890
Sum squared resid  3.00E+08
Durbin-Watson stat 2.207529

Hasil pengujian Regresi Data Panel

Dependent Variable: Y

Method: Panel EGLS (Cross-section random effects)

Date: 01/30/20 Time: 22:20
Sample: 2016 2018

Periods included: 3
Cross-sections included: 19

Total panel (balanced) observations: 57
Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic  Prob.

C 1467.341 1826.819 0.803222 0.4254
X1 -7570.105 3654.011 -2.071725 0.0432
X2 18733.84 3719.691 5.036396 0.0000

X3 548.3668 1315.487 0.416855 0.6785
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Lampiran 7

SURAT PERNYATAAN RISET

Yang bertanda tangan dibawabh ini:

Nama : Sulisetiawati
NPM 11150000275
Jurusan : S-1 Akuntansi

Dengan ini menyatakan bahwa saya telah menyelesaikan penyusunan
skripsi yang berjudul “PENGARUH PERTUMBUHAN PENJUALAN,
PROFITABILITAS, DAN SOLVABILITAS TERHADAP HARGA
SAHAM (Studi Empiris Pada Perusahaan Manufaktur Subsektor
Industri Barang Konsumsi Yang Terdaftar Di Bursa Efek Indonesia
Tahun 2016-2018)” dengan mengunduh data pada situs Bursa Efek Indonesia
untuk pemenuhan data yang dilakukan sesuai hasil penelitian dengan
menggunakan program aplikasi eviews versi 10. 0. Situs atau website yang
digunakan peneliti untuk mengakses data laporan keuangan dan laporan

tahunan perusahaan manufaktur adalah www.idx.co.id.

Demikian surat keterangan ini saya buat dengan sebenarnya

dan sebagaimana mestinya.

Jakarta, 26 Februari 2020

Dosen Pembimbing Mahasiswa

S

Said Khaerul Wasif, SE, Ak, M.Ak Sulisetiawati


http://www.idx.co.id/
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