
LAMPIRAN 

Lampiran 1 Sampel Penelitian 

No Kode Nama Perusahaan 

1 INAF Indofarma Tbk. 

2 KLBF Kalbe Farma Tbk. 

3 MERK Merck Tbk. 

4 MIKA Mitra Keluarga Karyasehat Tbk. 

5 PRDA Prodia Widyahusada Tbk. 

6 DVLA Darya-Varia Laboratoria Tbk. 

7 PYFA Pyridam Farma Tbk 

8 SAME Sarana Meditama Metropolitan Tbk 

9 SCPI Organon Pharma Indonesia Tbk. 

10 SIDO Industri Jamu dan Farmasi Sido 

11 SILO Siloam International Hospitals 

12 TSPC Tempo Scan Pacific Tbk. 

 

Lampiran 2 Analisis Data 

1. Analisis Statistik Deskriptif 

 

2. Uji Chow 

 

        SIZE          240    28.88467    1.176815      25.93      30.94
          CR          240     348.882    220.4322      43.01    1297.02
       PRICE          240    4799.983    7581.034         79      29000
                                                                       
    Variable          Obs        Mean    Std. dev.       Min        Max

. summarize PRICE CR SIZE

                                                                              
       _cons    -22817.62   9710.234    -2.35   0.020    -41951.79   -3683.444
              
         12     -429.7162   502.0039    -0.86   0.393    -1418.923    559.4908
         11      3144.321   492.0551     6.39   0.000     2174.719    4113.924
         10     -255.9992   695.5723    -0.37   0.713    -1626.636    1114.637
          9      28590.68   858.1357    33.32   0.000     26899.71    30281.65
          8     -514.4603   701.9755    -0.73   0.464    -1897.714    868.7939
          7      4838.047   1264.186     3.83   0.000     2346.948    7329.146
          6      1714.151   804.7085     2.13   0.034     128.4599    3299.842
          5      3786.455   948.2418     3.99   0.000     1917.929    5654.981
          4      853.4715    656.966     1.30   0.195    -441.0907    2148.034
          3      3912.868   984.6507     3.97   0.000     1972.598    5853.138
          2     -1055.561   546.9793    -1.93   0.055    -2133.393    22.27048
        Kode  
              
        SIZE     828.6556   319.4608     2.59   0.010     199.1529    1458.158
          CR    -.0951459   .8789383    -0.11   0.914    -1.827108    1.636816
                                                                              
       PRICE   Coefficient  Std. err.      t    P>|t|     [95% conf. interval]
                                                                              

       Total    1.3736e+10       239  57472083.1   Root MSE        =    1446.4
                                                   Adj R-squared   =    0.9636
    Residual     472797247       226  2092023.21   R-squared       =    0.9656
       Model    1.3263e+10        13  1.0202e+09   Prob > F        =    0.0000
                                                   F(13, 226)      =    487.68
      Source         SS           df       MS      Number of obs   =       240



 

 

3. Uji Hausman 

 

 

4. Uji Multikolinearitas 

 

 

 

            Prob > F =    0.0000
       F( 11,   226) =  532.58

 (11)  12.Kode = 0
 (10)  11.Kode = 0
 ( 9)  10.Kode = 0
 ( 8)  9.Kode = 0
 ( 7)  8.Kode = 0
 ( 6)  7.Kode = 0
 ( 5)  6.Kode = 0
 ( 4)  5.Kode = 0
 ( 3)  4.Kode = 0
 ( 2)  3.Kode = 0
 ( 1)  2.Kode = 0

. testparm i.Kode

Prob > chi2 = 0.4559
            =   1.57
    chi2(2) = (b-B)'[(V_b-V_B)^(-1)](b-B)

Test of H0: Difference in coefficients not systematic

           B = Inconsistent under Ha, efficient under H0; obtained from xtreg.
                          b = Consistent under H0 and Ha; obtained from xtreg.
                                                                              
        SIZE      828.6556     767.0421        61.61343        49.64477
          CR     -.0951459     -.124038        .0288921        .0708495
                                                                              
                    FEM          REM         Difference       Std. err.
                    (b)          (B)            (b-B)     sqrt(diag(V_b-V_B))
                      Coefficients     

    Mean VIF        1.01
                                    
        SIZE        1.01    0.988604
          CR        1.01    0.988604
                                    
    Variable         VIF       1/VIF  

. vif

. 

                                                                              
       _cons     55472.27   11816.02     4.69   0.000     32194.42    78750.11
        SIZE    -1720.388    405.133    -4.25   0.000     -2518.51   -922.2662
          CR      -2.8074   2.162872    -1.30   0.196    -7.068311     1.45351
                                                                              
       PRICE   Coefficient  Std. err.      t    P>|t|     [95% conf. interval]
                                                                              

       Total    1.3736e+10       239  57472083.1   Root MSE        =    7328.5
                                                   Adj R-squared   =    0.0655
    Residual    1.2729e+10       237  53707132.9   R-squared       =    0.0733
       Model    1.0072e+09         2   503618681   Prob > F        =    0.0001
                                                   F(2, 237)       =      9.38
      Source         SS           df       MS      Number of obs   =       240



 

5. Uji Heteroskedastisitas 

 

 

6. Uji Autokorelasi 

 

7. Uji z 

 

 

 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Prob > chi2 = 0.0000
    chi2(1) =  75.19

H0: Constant variance

Variable: Fitted values of PRICE
Assumption: Normal error terms
Breusch–Pagan/Cook–Weisberg test for heteroskedasticity 

. estat hettest

             Prob>|z| = 0
                   z  = -13.2
              N(runs) = 19
                  obs = 240
 N(data_resid~l >  -1579.266357421875) = 120
 N(data_resid~l <= -1579.266357421875) = 120
. runtest data_residual

                                                                              
         rho    .96974093   (fraction of variance due to u_i)
     sigma_e    1445.8357
     sigma_u    8185.0065
                                                                              
       _cons    -17011.22   10262.47    -1.66   0.097    -37125.29    3102.846
        SIZE     757.9738   345.0933     2.20   0.028     81.60331    1434.344
          CR    -.2111126   1.628344    -0.13   0.897    -3.402608    2.980383
                                                                              
       PRICE   Coefficient  std. err.      z    P>|z|     [95% conf. interval]
                             Robust
                                                                              



Lampiran 3 Lembar kendali Bimbingan 

 
 

 
 

 



Lampiran 4 Lembar Saran dan Perbaikan 

  



 
 

  



Lampiran 5 Surat ijin penelitian 

 

 

 



 

 



 

 



 

 



 

 

 



Lampiran 6 Hasil Turnitin 
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