
 
 

 

Lampiran 1 

Data Return Saham dari Ketujuh Perusahaan Industri Plastik dan 

Kemasan Yang terdaftar di Bursa Efek Indonesia Periode 2012 – 2016. 

 

No Kode Perusahaan 
Tahun Rata-

rata 2012 2013 2014 2015 2016 

1 AKPI 

PT. Argha Karya 

Prima Industri, 

Tbk 

-

2,15% 

-

0,95% 

-

0,26% 

-

0,29% 0,00% 

-

0,73% 

2 APLI 

PT. Asiaplast 

Industries, Tbk 

-

0,97% 

-

3,09% 1,49% 

-

2,09% 3,67% 

-

0,20% 

3 BRNA PT. Berlina, Tbk 5,66% 

-

3,81% 3,28% 0,20% 3,32% 1,73% 

4 FPNI 

PT. Lotte 

Chemical Titan, 

Tbk 

-

3,26% 

-

0,50% 

-

2,00% 

-

0,31% 1,85% 

-

0,84% 

5 IGAR 

PT. Champion 

Pasific 

Indonesia, Tbk 

-

5,20% 

-

2,33% 0,44% 

-

3,52% 3,06% 

-

1,51% 

6 IPOL 

PT. Indopoly 

Swakarsa 

Industry, Tbk 

-

2,51% 

-

0,04% 0,36% 

-

4,33% 4,73% 

-

0,36% 

7 TRST 

PT. Trias 

sentosa, Tbk 

-

2,98% 

-

2,83% 3,32% 

-

2,55% 

-

0,76% 

-

1,16% 

  

 

  



 
 

 
 

 

Lampiran 2 

Data Current Ratio dari Ketujuh Perusahaan Industri Plastik dan 

Kemasan Yang terdaftar di Bursa Efek Indonesia Periode 2012 – 2016. 

 

No Kode Perusahaan 
CR (%) Rata-

rata 2012 2013 2014 2015 2016 

1 AKPI 

PT. Argha Karya 

Prima Industri, 

Tbk 140,44 135,91 113,19 103,06 117 121,92 

2 APLI 

PT. Asiaplast 

Industries, Tbk 143,67 184,08 287,9 117,85 150,1 176,72 

3 BRNA PT. Berlina, Tbk 97,36 81,17 104,67 114,11 105,89 100,64 

4 FPNI 

PT. Lotte 

Chemical Titan, 

Tbk 91,26 94,04 77,95 88,22 96,52 89,598 

5 IGAR 

PT. Champion 

Pasific 

Indonesia, Tbk 436,35 338,81 412,09 496,1 465,36 429,742 

6 IPOL 

PT. Indopoly 

Swakarsa 

Industry, Tbk 87,52 88,82 87,32 87,83 98,68 90,034 

7 TRST 

PT. Trias 

sentosa, Tbk 130,33 114,29 123,78 130,85 123,32 124,514 

 

 

  



 
 

 
 

Lampiran 3 

Data Debt to Equty Ratio dari Ketujuh Perusahaan Industri Plastik dan 

Kemasan Yang terdaftar di Bursa Efek Indonesia Periode 2012 – 2016. 

 

No Kode Perusahaan 
DER (x) Rata-

rata 2012 2013 2014 2015 2016 

1 AKPI 

PT. Argha Karya 

Prima Industri, Tbk 1,03 1,03 1,15 1,6 1,49 1,26 

2 APLI 

PT. Asiaplast 

Industries, Tbk 0,53 0,39 0,21 0,39 0,3 0,364 

3 BRNA PT. Berlina, Tbk 1,55 2,68 2,64 1,2 1,45 1,904 

4 FPNI 

PT. Lotte Chemical 

Titan, Tbk 2,02 1,92 1,76 1,43 1,08 1,642 

5 IGAR 

PT. Champion 

Pasific Indonesia, 

Tbk 0,29 0,39 0,33 0,24 0,22 0,294 

6 IPOL 

PT. Indopoly 

Swakarsa Industry, 

Tbk 1,01 0,83 0,84 0,83 0,79 0,86 

7 TRST 

PT. Trias sentosa, 

Tbk 0,62 0,91 0,85 0,72 0,76 0,772 

 

 

  



 
 

 
 

Lampiran 4 

Data Return on equity dari Ketujuh Perusahaan Industri Plastik dan 

Kemasan Yang terdaftar di Bursa Efek Indonesia Periode 2012 – 2016. 

 

No Kode Perusahaan 
ROE (%) Rata-

rata 2012 2013 2014 2015 2016 

1 AKPI 

PT. Argha Karya 

Prima Industri, Tbk 3,69 3,36 3,35 2,5 3,77 3,334 

2 APLI 

PT. Asiaplast 

Industries, Tbk 1,92 0,86 4,27 0,84 8,27 3,232 

3 BRNA PT. Berlina, Tbk 18,06 -3,99 15,56 -0,86 2,15 6,184 

4 FPNI 

PT. Lotte Chemical 

Titan, Tbk 

-

15,62 -6,19 -6,94 3,1 1,57 -4,816 

5 IGAR 

PT. Champion 

Pasific Indonesia, 

Tbk 18,39 15,52 20,84 16,56 16,82 17,626 

6 IPOL 

PT. Indopoly 

Swakarsa Industry, 

Tbk 5,31 6,28 2,65 1,74 10,57 5,31 

7 TRST 

PT. Trias sentosa, 

Tbk 4,54 1,93 1,71 1,29 1,5 2,194 

 

 



 
 

 
 

Lampiran 5 

Hasil Uji Asumsi Klasik 

 

1. Hasil Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardi

zed 

Residual 

N 35 

Normal Parametersa,b Mean ,0000000 

Std. Deviation ,02309781 

Most Extreme 

Differences 

Absolute ,123 

Positive ,123 

Negative -,072 

Test Statistic ,123 

Asymp. Sig. (2-tailed) ,198c 

Monte Carlo Sig. (2-
tailed) 

Sig. ,608d 

99% Confidence 

Interval 

Lower 

Bound 
,595 

Upper 

Bound 
,620 

a. Test distribution is Normal. 

b. Calculated from data. 

 

Hasil Gambar Uji Normalitas 

 

 

 

 

 

 

 

 

2. Hasil Uji Multikolonieitas 

Coefficientsa 



 
 

 
 

Model 

Unstandardi

zed 

Coefficients 

Standardize

d 

Coefficient

s 

T Sig. 

Collinearity 

Statistics 

B 

Std. 

Error Beta 

Toleranc

e VIF 

1 (Constan

t) 
,003 ,014  ,242 ,811   

CR -,013 ,005 -,565 -2,478 ,019 ,444 2,252 

DER ,002 ,008 ,043 ,228 ,821 ,652 1,533 

ROE ,002 ,001 ,695 3,402 ,002 ,554 1,806 

a. Dependent Variable: RETURN_SAHAM 

 

3. Hasil Uji Autokolerasi 

 

4. Hasil Uji Heteroskedatisitas 

 

Hasil Gambar Uji Heteroskedatisitas 

 

 

 

 

 

 

 

 

Pembuktian Gejala Heteroskedatisitas dengan Mengggukan Uji 

Glejser 

Coefficientsa 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,533a ,284 ,214 ,0241896 2,585 

a. Predictors: (Constant), ROE, DER, CR 

b. Dependent Variable: RETURN_SAHAM 

sumber : Output Spss 23 



 
 

 
 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,020 ,008  2,419 ,022 

CR ,002 ,003 ,148 ,588 ,561 

DER -,005 ,005 -,229 -1,102 ,279 

ROE 3,583E

-5 
,000 ,019 ,086 ,932 

c. Dependent Variable: AbsUt 

 

5. Hasil Uji Linearitas 

 

 

 

 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 ,091a ,008 -,088 ,02408882 

a. Predictors: (Constant), ROE2, DER2, CR2 

d. Dependent Variable: Unstandardized Residual 



 
 

 
 

Lampiran 6 

Uji Model Analisis Data 

 

1. Analisis Regresi Linier Berganda 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,003 ,014  ,242 ,811 

CR -,013 ,005 -,565 -2,478 ,019 

DER ,002 ,008 ,043 ,228 ,821 

ROE ,002 ,001 ,695 3,402 ,002 

a. Dependent Variable: RETURN_SAHAM 

 

2. Uji Koefisien determinasi (R2) 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,533a ,284 ,214 ,0241896 2,585 

a. Predictors: (Constant), ROE, DER, CR 

b. Dependent Variable: RETURN_SAHAM 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 
 

 
 

3. Uji Koefisien Determinasi Parsial (r2) 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Hasil Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. 

Correlations 

B 

Std. 

Error Beta 

Zero-

order 

Parti

al Part 

1 (Co

nst

ant) 

,003 ,014  ,242 ,811    

CR 

-,013 ,005 -,565 

-

2,47

8 

,019 -,127 -,407 -,377 

DE

R 
,002 ,008 ,043 ,228 ,821 ,077 ,041 ,035 

RO

E 
,002 ,001 ,695 

3,40

2 
,002 ,300 ,521 ,517 

b. Dependent Variable: RETURN_SAHAM 

 



 
 

 
 

Lampiran 7 

Output SPSS Uji Hipotesis 

 

1. Uji Simultan (F) 

ANOVAa 

Model 

Sum of 

Squares Df Mean Square F Sig. 

1 Regression ,007 3 ,002 4,092 ,015b 

Residual ,018 31 ,001   

Total ,025 34    

a. Dependent Variable: RETURN_SAHAM 

b. Predictors: (Constant), ROE, DER, CR 

 

2. Uji Parsial (t) 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. B Std. Error Beta 

1 (Constant) ,003 ,014  ,242 ,811 

CR -,013 ,005 -,565 -2,478 ,019 

DER ,002 ,008 ,043 ,228 ,821 

ROE ,002 ,001 ,695 3,402 ,002 

a. Dependent Variable: RETURN_SAHAM 

 

  



 
 

 
 

Lampiran 8 

 

Tabel F 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 
 

 
 

Lampiran 9 

Tabel t 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 
 

 
 

Lampiran 10 

Tabel c 

 


