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LAMPIRAN I
Tabel Pemilihan Sampel

Keterangan

jumlah

Perusahaan rokok yang ada di Indonesia:
- PT Bentoel International Investama Thk
- PT Djarum
- PT Gudang Garam Tbk
- PT Hanjaya Mandala Sampoerna Tbk
- PT Nojorono Tobacco International
- PT Wismilak Inti Makmur Tbk

Tidak sesuai kriteria :

Perusahaan rokok yang belum go public:
- PT Djarum
- PT Nojorono Tobacco Internationa

Perusahaan rokok yang tidla
selama tahun penelitian (20
- PT Wismilak Inti |

()

1)

- PT Gudang Garam
- PT Hanjaya Mandalg




LAMPIRAN 11

Data Penelitian Periode 2003 — 2015

Kode

Perusaha- | tahun | EPS DPS PER ROA Harga
an Saham

GGRM 2003 0,106 | 13600,00
2004 0,087 |  13550,00
2005 0,085 | 11650,00
2006 0,046 609,90
2007 0,06 603,68
2008 0,078 647,89
2009 0,127 83343
2010 0,135 966,74
2011 0125| 109210
2012 0,097 |  1024,99
2013 0,085|  1016,35
2014 0092 | 112517
2015 0,01 | 123531

HMSP 2003 0138 | 447500
2004 017 |  6650,00
2005 02|  8900,00
2006 0,279 729,01
2007 0,231 707,30
2008 0,241 802,37
2009 0,287 796,25
2010 0313|  1090,57
2011 0416 | 123812
2012 0379 | 128876
2013 0395| 146918
2014 0359 | 149268
2015 0273 | 144281

RMBA 2003 ) 0| 2559| -0012 90,00
2004 12 0 9015| 0,041 110,00
2005 16 0 84| 0,059 135,00
2006 24 75 1292 | 0,062 410 10
2007 36 75 1556 | 0,063 413.22
2008 36 74 1444|0054 41318
2009 4 0 1625| 0,006 435 10
2010 30 0 2667 | 0045 41334
2011 42 26 1881 | 0,048 419,57
2012 45 0| -1311| -0047 390,77
2013 144 0 396 -0113 372,99




2014

-315

-1,65

-0,222

339,43

2015

-226

-2,26

-0,129

357,32

Keterangan :
GGRM
HMSP
RMBA

EPS

DPS

PER

ROA

: PT Gudang Garam Thk
: PT Hanjaya Mandala Sampoerna Thk

: Earning Per Share
: Dividend Per Share
: Price Earning Ratio

: Return on Assets

JNIVERSITAS ANDALAS

: PT Bentoel International Investama Thk
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LAMPIRAN I11

Output SPSS

1. Statistik Deskriptif VVariabel Penelitian

Descriptive Statistics

N Range Minimum Maximum Mean Std. Deviation
EPS 39 3660 -315 3345 1007.03 1022.434
DPS 39 2795.0 .0 2795.0] 584.359 734.7832
PER 39 721.50 -25.50 696.00| 1.1521E2 200.15390]
ROA 39 .636 -.220 416 12264 .142078
Harga Saham 39 9.92E4 109.00| 99345.00| 2.1602E4 26054.10311
Valid N (listwise) 39

Normal P-P Plot of Regression Standardized Residual

Expected Cum Prob

Dependent Variable: Harga Saham
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3. Uji Normalitas Variabel Penelitian dengan Uji Kolmogorof Smirnov

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual
N 39
Normal Parameters® Mean 1.2936988E3
Std. Deviation 9.17040860E3
Most Extreme Differences  Absolute 193
Positive 193
Negative -.116
Kolmogorov-Smirnov Z 1.204
Asymp. Sig. (2-tailed) 110
a. Test distribution is Normal.
| PN[VERSTTAY RVUATAY

4. Uji Multikolinear

Coefficients?®

Collinearity Statistics

Model Tolerance VIF

1 (Constant)

EPS .383 2.612
DPS .248 4.029
PER .318 3.141
ROA 277 3.610]

a. Dependent Variable:

Harga Saham



5. Uji Autokorelasi Variabel Penelitian dengan Metode Durbin Watson

Model Summaryb

Durbin-
Model Watson
1 1.670

6. Uji Autokorelasi Variabel Penelitian dengan Metode Run Test

Runs Test
Unstandardized
Residual
Test Value® 1043.95981
Cases < Test Value 19
Cases >= Test Value 20]
Total Cases 39
Number of Runs 16
4 -1.295
Asymp. Sig. (2-tailed) .195

a. Median

7. Uji Heteroskedastisilag, V aéiaiaaes

Scatterplot

Dependent Variable: Harga Saham

Regression Studentized Deleted
(Press) Residual
o

Regression Standardized Predicted Value

T
2




8. Uji t Variabel Penelitian

Coefficients?

Unstandardized Coefficients

Standardized

Coefficients

Model B Std. Error Beta T Sig.

1 (Constant) -1391.871 1685.820 -.826 415
EPS 14.019 1.846 .549 7.595 .000
DPS 22.186 3.190 .625 6.956 .000
PER -9.294 10.339 -.071 -.899 375
ROA -25697.846 15615.184 -.140 -1.646 .109

a. Dependent Variable: Harga Saham

9. Uji F Variabel PefieHi

Model Sum of Squares df Mean Square F Sig.

1 Regression 2.412E10 4 6.030E9 116.397 .000%
Residual 1.761E9 34 5.181E7
Total 2.588E10 38

a. Predictors: (Constant), ROA, EPS, PER, DPS

b. Dependent Variable: Harga Saham




