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Lampiran 1. Populasi Penelitian

No. Kode Saham Nama Perusahaan

1 ICBP PT. Indofood CBP Sukses Makmur Tbk
2 INDF PT. Indofood Sukses Makmur Tbk
3 MYOR PT. Mayora Indah Tbk
4 CMRY PT. Cisarua Mountain Dairy Tbk
5 GOOD PT. Garudafood Putra Putri Jaya Tbk
6 MLBI PT. Multi Bintang Indonesia Tbk
7 ULTJ PT. Ultra Jaya Milk Industry & Trading Center
8 ROTI PT. Nippon Indosari Corpindo Tbk
9 DMND PT. Diamond Food Indonesia Tbk
10 CLEO PT. Sariguna Primatirta Tbk
11 PSGO PT. Palma Serasih Tbk
12 DLTA PT. Delta Djakarta Tbk
13 ADES PT. Akasha Wira International Tbk
14 WMUU PT. Widodo Makmur Unggas Tbk
15 PANI PT. Pratama Abadi Nusa Industri Tbk
16 KEJU PT. Mulia Boga Raya Tbk
17 CAMP PT. Campina Ice Cream Industry Tbk
18 HOKI PT. Buyung Poetra Sembada Tbk
19 PMMP PT. Panca Mitra Multiperdana Tbk
20 BUDI PT. Budi Starch & Sweetener Tbk
21 SKBM PT. Sekar Bumi Tbk
22 AISA PT. FKS Food Sejahtera Tbk
23 ALTO PT. Tri Banyan Tirta Tbk
24 NASI PT. Wahana Inti Makmur Tbk
25 BOBA PT. Formosa Ingredient Factory Tbk
26 PSDN PT. Prasidha Aneka Niaga Tbk
27 COCO PT. Wahana Interfood Nusantara Tbk
28 TAYS PT. Jaya Swarasa Agung Tbk
29 PCAR PT. Prima Cakrawala Abadi Tbk



30 ENZO PT. Morenzo Abadi Perkasa Tbk
31 FOOD PT. Sentra Food Indonesia Tbk
32 IKAN PT. Era Mandiri Cemerlang Tbk
33 IIKP PT. Inti Agri Resources Tbk
34 MGNA PT. Magna Investama Mandiri Tbk

35 CEKA PT. Wilmar Cahaya Indonesia Tbk

36 STTP PT. Siantar Top Tbk

37 BTEK PT. Bumi Teknokultura Unggul Tbk

38 SKLT PT. Sekar Laut Tbk
Sumber: idx.co.id, olah data 2022

Lampiran 2.Data Return On Assets

No. Kode
Saham

Tahun 2020 Tahun 2021
Triwulan

1
Triwulan

2
Triwulan

3
Triwulan

4
Triwulan

1
Triwulan

2
Triwulan

3
Triwulan

4
1 CAMP 1.081 1.394 2.094 4.052 1.520 4.282 7.094 8.722
2 ROTI 1.338 1.251 2.176 3.787 1.245 2.881 4.925 6.712
3 ICBP 4.998 8.250 4.246 7.162 1.987 3.673 5.668 6.694
4 SKLT 1.541 2.222 3.473 5.494 2.252 3.489 5.598 9.506
5 STTP 12.794 23.293 34.159 18.226 4.142 7.634 11.682 1.425
6 MLBI 3.430 1.816 4.945 9.823 46.079 9.819 1.432 22.787
7 ULTJ 6.172 7.967 17.669 12.641 4.453 7.119 10.140 17.237
8 CLEO 2.674 4.829 7.125 10.128 3.056 6.582 10.084 13.404
9 SKBM 0,035 0,482 0,438 0,567 0,612 5.190 0,052 2.565
10 FOOD 0,624 1.379 4.602 15.371 2.451 5.357 9.298 4.374



Lampiran 3. Data Net Profit Margin

No. Kode
Saham

Tahun 2020 Tahun 2021
Triwulan

1
Triwulan

2
Triwulan

3
Triwulan

4
Triwulan

1
Triwulan

2
Triwulan

3
Triwulan

4
1 CAMP 5.499 3.252 3.203 4.604 7.351 9.989 10.691 9.818
2 ROTI 6.839 3.609 3.574 5.249 7.204 7.823 8.614 8.557
3 ICBP 17.527 15.556 12.797 15.905 14.104 14.059 14.269 13.908
4 SKLT 3.763 0,274 2.748 3.392 5.375 4.004 4.370 6.229
5 STTP 18.560 15.445 17.011 16.343 15.086 13.703 14.230 14.559
6 MLBI 22.302 7.889 18.858 14.388 25.601 24.791 24.665 26.917
7 ULTJ 27.285 19.822 22.205 18.595 26.722 21.644 19.076 19.296
8 CLEO 13.059 13.099 13.098 13.650 17.639 17.334 17.011 16.375
9 SKBM 0,104 0,627 0,359 0,171 1.263 5.541 0,036 0,772
10 FOOD 2.961 3.640 8.001 18.398 11.553 12.113 14.782 15.912

Lampiran 4. Data Earning Per Share

No. Kode
Saham

Tahun 2020 Tahun 2021
Triwulan

1
Triwulan

2
Triwulan

3
Triwulan

4
Triwulan

1
Triwulan

2
Triwulan

3
Triwulan

4
1 CAMP 1.979 2.537 3.878 7.484 2.907 8.501 13.831 17.004
2 ROTI 10.092 9.767 14.097 27.254 9.165 19.685 33.902 45.476
3 ICBP 0,018 0,030 0,037 0,063 0,018 0,034 0,052 0,067
4 SKLT 17.971 25.614 38.067 61.557 26.205 39.998 64.572 122.367
5 STTP 133.878 212.252 365.919 479.869 118.107 201.301 330.778 330.778
6 MLBI 6.640 2.994 7.267 7.267 7.063 0,001 0,001 0,031
7 ULTJ 3.810 5.163 8.540 9.604 3.518 5.733 7.912 1.105
8 CLEO 2.954 5.392 7.857 11.064 3.487 7.646 11.382 15.059
9 SKBM 0,360 4.667 4.549 3.138 6.265 0,056 0,583 17.212
10 FOOD 1.191 2.665 8.544 26.767 4.229 8.941 15.515 22.552



Lampiran 5. Data Return Saham

No. Kode
Saham

Tahun 2020 Tahun 2021
Triwulan

1
Triwulan

2
Triwulan

3
Triwulan

4
Triwulan

1
Triwulan

2
Triwulan

3
Triwulan

4
1 CAMP -0,750 -0.625 -0.415 -0.192 0.490 0.242 0.081 -0.039
2 ROTI -0.087 -0.070 -0.031 -0.046 0.125 0.134 0.081 0.000
3 ICBP 0.096 -0.078 -0.162 -0.141 -0.100 -0.128 -0.171 -0.091
4 SKLT 0.073 0.073 -0.100 -0.027 0.242 0.341 0.881 0.546
5 STTP 0.969 1.492 0.577 1.111 0.126 0.087 0.030 -0.205
6 MLBI -0.415 -0.503 -0.520 -0.374 -0.178 -0.192 -0.087 -0.195
7 ULTJ 0.276 0.153 0.069 -0.047 -0.050 -0.069 -0.094 -0.018
8 CLEO 0.347 0.201 -0.174 -0.009 0.236 -0.111 0.022 -0.060
9 SKBM -0.118 -0.303 -0.536 -0.209 -0.175 -0.037 0.333 0.111
10 FOOD -0.588 -0.090 -0.161 -0.134 0.142 -0.264 -0.122 0.291

Lampiran 6. Normal Probability Plot



Lampiran 7. Uji Multikolinearitas

Coefficientsa

Model

Unstandardized
Coefficients

Standard
ized

Coeffici
ents

t Sig.

Correlations
Collinearity
Statistics

B
Std.
Error Beta

Zero-
order

Partia
l Part

Tolera
nce VIF

1 (Const
ant)

-.116 .066 -
1.764

.082

ROA .008 .004 .200 1.867 .066 .319 .209 .181 .821 1.218
NPM .000 .005 -.009 -.083 .934 .107 -.010 -.008 .878 1.139
EPS .002 .000 .448 4.452 .000 .502 .455 .431 .925 1.081

a. Dependent Variable: RETURN SAHAM

Lampiran 8. Uji Heteroskedastisitas



Lampiran 9. Uji Autokorelasi

Model Summaryb

Mo
del R

R
Squar
e

Adjusted
R Square

Std.
Error of
the

Estimate

Change Statistics

Durbin-
Watson

R Square
Change

F
Chang
e df1 df2

Sig. F
Change

1 .536a .288 .259 .309893 .288 10.223 3 76 .000 .934
a. Predictors: (Constant), EPS, NPM, ROA
b. Dependent Variable: RETURN SAHAM

Lampiran 10. Regresi Linear Berganda

Coefficientsa

Model

Unstandardized
Coefficients

Standard
ized

Coeffici
ents

t Sig.

Correlations
Collinearity
Statistics

B
Std.
Error Beta

Zero-
order

Partia
l Part

Tolera
nce VIF

1 (Const
ant)

-.116 .066 -
1.764

.082

ROA .008 .004 .200 1.867 .066 .319 .209 .181 .821 1.218
NPM .000 .005 -.009 -.083 .934 .107 -.010 -.008 .878 1.139
EPS .002 .000 .448 4.452 .000 .502 .455 .431 .925 1.081

a. Dependent Variable: RETURN SAHAM



Lampiran 11. Uji Parsial (Uji t)
Coefficientsa

Model

Unstandardized
Coefficients

Standard
ized

Coeffici
ents

t Sig.

Correlations
Collinearity
Statistics

B
Std.
Error Beta

Zero-
order

Partia
l Part

Tolera
nce VIF

1 (Const
ant)

-.116 .066 -
1.764

.082

ROA .008 .004 .200 1.867 .066 .319 .209 .181 .821 1.218
NPM .000 .005 -.009 -.083 .934 .107 -.010 -.008 .878 1.139
EPS .002 .000 .448 4.452 .000 .502 .455 .431 .925 1.081

a. Dependent Variable: RETURN SAHAM

Lampiran 12. Uji Simultan (Uji f)
ANOVAa

Model
Sum of
Squares df

Mean
Square F Sig.

1 Regression 2.945 3 .982 10.223 .000b

Residual 7.299 76 .096
Total 10.244 79

a. Dependent Variable: RETURN SAHAM
b. Predictors: (Constant), EPS, NPM, ROA

Lampiran 13. Korelasi
Model Summaryb

Mo
del R

R
Squar
e

Adjusted
R Square

Std.
Error of
the

Estimate

Change Statistics

Durbin-
Watson

R Square
Change

F
Chang
e df1 df2

Sig. F
Change

1 .536a .288 .259 .309893 .288 10.223 3 76 .000 .934
a. Predictors: (Constant), EPS, NPM, ROA
b. Dependent Variable: RETURN SAHAM







Lampiran Lembar Saran/Review Skripsi Dosen Penguji



Lampiran Lembar Saran/Review Skripsi Dosen Pembimbing



Lampiran Surat Keterangan Penelitian
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