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Lampiran 1 : Data PBV, ROE, DER, DPR, dan LN TA 2011 

 

 

 

 

 

 

No Nama Perusahaan Kode PBV ROE DER DPR LN TA 

1 PT Astra Argo Lestari Tbk. AALI 4.20 29.55 21.85 43.80 16.14 

2 PT Jaya Agra Wattie Tbk. JAWA 1.30 16.40 73.12 20.00 14.48 

3 PT Indo Tambangraya Megah Tbk. ITMG 4.46 50.53 46.05 83.83 16.48 

4 PT Bukit Asam (Persero) Tbk. PTBA 4.94 38.17 41.41 52.28 16.26 

5 PT Astra Internasional Tbk. ASII 4.96 29.42 129.83 45.07 18.85 

6 PT Indofood CBP Sukses Makmur Tbk. ICBP 2.97 19.33 44.17 49.89 16.54 

7 PT Indofood Sukses Makmur Tbk. INDF 2.08 15.86 113.30 49.93 17.80 

8 PT Kimia Farma Tbk. KAEF 1.51 13.71 43.25 20.01 14.40 

9 PT Kalbe Farma Tbk. KLBF 5.56 23.85 28.30 65.09 15.93 

10 PT Mandom Indonesia Tbk. TCID 1.52 13.72 10.82 53.12 13.94 

11 PT Adhi Karya (Persero) Tbk. ADHI 1.06 18.52 520.81 30.00 15.63 

12 PT Bumi Serpong Damai Tbk. BSDE 2.50 12.23 65.92 20.81 16.36 

13 PT Metropolitan Land Tbk. MTLA 1.39 11.75 28.31 19.99 14.36 

14 PT PP (Persero) Tbk. PTPP 1.65 16.85 386.40 29.99 15.75 

15 PT Plaza Indonesia Realty Tbk. PLIN 2.41 3.98 84.75 330.08 15.26 

16 PT Wijaya Karya (Persero) Tbk. WIKA 1.77 17.11 294.64 29.38 15.93 

17 PT Jasa Marga (Persero) Tbk. JSMR 3.84 16.08 168.74 44.84 16.86 

18 PT Perusahaan Gas Negara (Persero) Tbk. PGAS 4.90 39.31 87.81 52.86 17.24 

19 PT Telekomunikasi Indonesia (Persero) Tbk.  TLKM 2.99 23.08 88.56 57.73 18.45 

20 PT Chareon Pokphand Indonesia Tbk. CPIN 5.72 38.23 43.15 29.24 16.00 

21 PT Holcim Indonesia Tbk. SMCB 2.21 14.13 45.49 39.64 16.21 

22 PT Ace Hardware Indonesia Tbk. ACES 5.83 23.63 18.22 15.04 14.19 

23 PT Astra Graphia Tbk. ASGR 2.76 25.06 102.33 59.96 13.93 

24 PT Global Mediacom Tbk. BMTR 1.71 9.71 53.54 24.87 16.53 

25 PT Multifilling Mitra Indonesia Tbk. MFMI 1.47 10.16 21.33 10.30 11.85 

26 PT Media Nusantara Citra Tbk. MNCN 2.95 17.52 32.15 44.97 15.99 

27 PT Matahari Putra Prima Tbk. MPPA 2.38 1.86 82.10 31.85 16.15 

28 PT Tigaraksa Satria Tbk. TGKA 1.96 20.05 291.25 56.50 14.52 

29 PT Tunas Ridean Tbk. TURI 2.28 21.96 73.41 17.31 14.75 

30 PT United Tractors Tbk. UNTR 3.73 22.42 71.94 27.18 17.65 
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Lampiran 2 : Data PBV, ROE, DER, DPR, dan LN TA 2012 

 

 

 

 

 

 

No Nama Perusahaan Kode PBV ROE DER DPR LN TA 

1 PT Astra Argo Lestari Tbk. AALI 3.44 26.69 33.83 44.75 16.33 

2 PT Jaya Agra Wattie Tbk. JAWA 1.18 12.34 80.99 29.37 14.62 

3 PT Indo Tambangraya Megah Tbk. ITMG 4.84 43.10 48.76 84.65 16.48 

4 PT Bukit Asam (Persero) Tbk. PTBA 4.13 34.45 50.17 55.00 16.36 

5 PT Astra Internasional Tbk. ASII 4.32 27.28 129.86 45.03 19.02 

6 PT Indofood CBP Sukses Makmur Tbk. ICBP 3.98 19.09 50.52 49.76 16.69 

7 PT Indofood Sukses Makmur Tbk. INDF 2.42 15.38 118.73 49.81 17.90 

8 PT Kimia Farma Tbk. KAEF 2.88 44.50 14.38 15.00 14.55 

9 PT Kalbe Farma Tbk. KLBF 7.63 24.58 29.01 55.64 16.06 

10 PT Mandom Indonesia Tbk. TCID 2.02 13.71 15.02 49.97 14.05 

11 PT Adhi Karya (Persero) Tbk. ADHI 2.70 18.02 569.87 20.00 15.88 

12 PT Bumi Serpong Damai Tbk. BSDE 2.45 16.25 78.63 20.40 16.63 

13 PT Metropolitan Land Tbk. MTLA 2.70 13.43 30.46 19.99 14.52 

14 PT PP (Persero) Tbk. PTPP 2.43 18.70 416.40 30.01 15.96 

15 PT Plaza Indonesia Realty Tbk. PLIN 2.58 10.95 77.12 61.85 15.19 

16 PT Wijaya Karya (Persero) Tbk. WIKA 3.51 17.79 315.89 30.00 16.21 

17 PT Jasa Marga (Persero) Tbk. JSMR 4.30 18.60 173.80 40.00 17.02 

18 PT Perusahaan Gas Negara (Persero) Tbk. PGAS 5.25 40.54 70.69 57.06 17.45 

19 PT Telekomunikasi Indonesia (Persero) Tbk.  TLKM 3.54 24.93 86.13 68.42 18.53 

20 PT Chareon Pokphand Indonesia Tbk. CPIN 7.34 32.91 51.15 28.10 16.33 

21 PT Holcim Indonesia Tbk. SMCB 2.64 16.05 44.57 45.40 16.31 

22 PT Ace Hardware Indonesia Tbk. ACES 8.78 27.30 18.67 39.23 14.47 

23 PT Astra Graphia Tbk. ASGR 2.88 159.30 95.88 59.88 14.03 

24 PT Global Mediacom Tbk. BMTR 3.19 12.36 54.23 25.81 16.81 

25 PT Multifilling Mitra Indonesia Tbk. MFMI 1.15 8.78 17.25 10.30 11.90 

26 PT Media Nusantara Citra Tbk. MNCN 4.94 23.47 23.57 46.32 16.01 

27 PT Matahari Putra Prima Tbk. MPPA 1.67 5.73 113.88 470.29 15.92 

28 PT Tigaraksa Satria Tbk. TGKA 2.83 19.76 312.43 64.95 14.67 

29 PT Tunas Ridean Tbk. TURI 2.93 23.76 87.32 30.55 15.01 

30 PT United Tractors Tbk. UNTR 2.48 19.50 60.74 40.01 17.73 
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Lampiran 3 : Data PBV, ROE, DER, DPR, dan LN TA 2013 

 

 

 

 

 

 

No Nama Perusahaan Kode PBV ROE DER DPR LN TA 

1 PT Astra Argo Lestari Tbk. AALI 3.99 18.21 47.45  41.88 16.52 

2 PT Jaya Agra Wattie Tbk. JAWA 1.16 5.46 111.51 9.70 14.79 

3 PT Indo Tambangraya Megah Tbk. ITMG 2.94 22.81 47.67 43.80 16.60 

4 PT Bukit Asam (Persero) Tbk. PTBA 3.16 24.55 55.47 58.29 16.27 

5 PT Astra Internasional Tbk. ASII 3.28 23.13 128.44 45.03 19.18 

6 PT Indofood CBP Sukses Makmur Tbk. ICBP 4.73 17.68 63.57 48.45 16.87 

7 PT Indofood Sukses Makmur Tbk. INDF 2.47 10.69 169.53 49.80 18.17 

8 PT Kimia Farma Tbk. KAEF 2.04 13.34 52.70 25.01 14.72 

9 PT Kalbe Farma Tbk. KLBF 7.23 23.67 34.72 41.51 16.24 

10 PT Mandom Indonesia Tbk. TCID 2.02 13.54 23.92 46.45 14.20 

11 PT Adhi Karya (Persero) Tbk. ADHI 1.77 26.38 530.95 30.00 16.09 

12 PT Bumi Serpong Damai Tbk. BSDE 2.21 26.32 89.56 9.75 16.93 

13 PT Metropolitan Land Tbk. MTLA 1.68 8.51 62.24 20.42 14.86 

14 PT PP (Persero) Tbk. PTPP 2.83 21.21 525.80 30.00 16.33 

15 PT Plaza Indonesia Realty Tbk. PLIN 3.22 1.92 92.91 372.15 15.23 

16 PT Wijaya Karya (Persero) Tbk. WIKA 3.29 19.33 317.67 30.05 16.35 

17 PT Jasa Marga (Persero) Tbk. JSMR 3.57 11.42 194.52 52.01 17.15 

18 PT Perusahaan Gas Negara (Persero) Tbk. PGAS 3.58 32.32 66.16 52.01 17.78 

19 PT Telekomunikasi Indonesia (Persero) Tbk.  TLKM 3.58 23.46 83.46 72.59 18.67 

20 PT Chareon Pokphand Indonesia Tbk. CPIN 5.57 25.48 58.10 29.80 16.57 

21 PT Holcim Indonesia Tbk. SMCB 1.99 10.86 69.81 72.43 16.52 

22 PT Ace Hardware Indonesia Tbk. ACES 5.31 26.72 29.58 20.22 14.72 

23 PT Astra Graphia Tbk. ASGR 3.06 28.38 97.03 40.01 14.19 

24 PT Global Mediacom Tbk. BMTR 2.88 6.69 83.16 40.01 16.86 

25 PT Multifilling Mitra Indonesia Tbk. MFMI 1.00 8.84 13.94 10.04 11.96 

26 PT Media Nusantara Citra Tbk. MNCN 5.01 22.90 25.34 50.02 16.08 

27 PT Matahari Putra Prima Tbk. MPPA 3.17 13.50 99.68 224.83 15.70 

28 PT Tigaraksa Satria Tbk. TGKA 4.30 20.24 285.65 53.44 14.72 

29 PT Tunas Ridean Tbk. TURI 1.49 15.47 74.47 29.08 15.06 

30 PT United Tractors Tbk. UNTR 2.13 14.55 65.36 39.74 17.86 
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Lampiran 4 : Data PBV, ROE, DER, DPR, dan LN TA 2014 

 

 

 

 

 

 

No Nama Perusahaan Kode PBV ROE DER DPR LN TA 

1 PT Astra Argo Lestari Tbk. AALI 3.34 21.92 58.85 45.03 16.74 

2 PT Jaya Agra Wattie Tbk. JAWA 1.11 3.93 135.89 10.01 14.93 

3 PT Indo Tambangraya Megah Tbk. ITMG 1.55 22.28 45.48 29.27 16.60 

4 PT Bukit Asam (Persero) Tbk. PTBA 3.37 23.57 71.80 37.09 16.51 

5 PT Astra Internasional Tbk. ASII 3.14 20.06 121.02 45.58 19.28 

6 PT Indofood CBP Sukses Makmur Tbk. ICBP 5.43 18.50 70.11 51.32 17.03 

7 PT Indofood Sukses Makmur Tbk. INDF 2.31 15.12 173.93 49.72 18.27 

8 PT Kimia Farma Tbk. KAEF 4.55 13.11 64.67 20.00 14.90 

9 PT Kalbe Farma Tbk. KLBF 9.14 22.01 27.79 43.13 16.34 

10 PT Mandom Indonesia Tbk. TCID 2.75 13.58 44.39 44.99 14.43 

11 PT Adhi Karya (Persero) Tbk. ADHI 3.59 18.58 499.11 20.00 16.16 

12 PT Bumi Serpong Damai Tbk. BSDE 2.16 24.84 62.81 7.21 17.15 

13 PT Metropolitan Land Tbk. MTLA 1.74 8.24 62.64 9.90 14.99 

14 PT PP (Persero) Tbk. PTPP 7.25  22.26 511.53 20.00 16.50 

15 PT Plaza Indonesia Realty Tbk. PLIN 5.74 15.29 93.82 70.03 15.33 

16 PT Wijaya Karya (Persero) Tbk. WIKA 5.67 15.42 274.12 20.02 16.58 

17 PT Jasa Marga (Persero) Tbk. JSMR 4.86 14.22 207.10 35.00 17.28 

18 PT Perusahaan Gas Negara (Persero) Tbk. PGAS 4.23 26.12 117.53 39.05 18.16 

19 PT Telekomunikasi Indonesia (Persero) Tbk.  TLKM 4.26 21.59 80.77 61.60 18.76 

20 PT Chareon Pokphand Indonesia Tbk. CPIN 5.67 15.99 90.79 43.18 16.85 

21 PT Holcim Indonesia Tbk. SMCB 1.91 7.63 96.37 74.52 16.66 

22 PT Ace Hardware Indonesia Tbk. ACES 5.71 23.54 24.83 49.46 14.90 

23 PT Astra Graphia Tbk. ASGR 2.83 28.84 81.02 39.91 14.31 

24 PT Global Mediacom Tbk. BMTR 1.80 6.25 84.20 50.35 17.05 

25 PT Multifilling Mitra Indonesia Tbk. MFMI 1.72 9.14 7.51 10.02 11.98 

26 PT Media Nusantara Citra Tbk. MNCN 4.07 19.78 47.33 51.05 16.43 

27 PT Matahari Putra Prima Tbk. MPPA 5.76 19.45 104.56 35.00 15.58 

28 PT Tigaraksa Satria Tbk. TGKA 3.64 22.03 237.46 53.80 14.72 

29 PT Tunas Ridean Tbk. TURI 1.57 11.77 84.13 30.86 15.19 

30 PT United Tractors Tbk. UNTR 1.77 14.65 59.23 51.41 17.91 
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Lampiran 5 : Hasil Statistik Deskriptif 

 

 N Minimum Maximum Mean Std. Deviation Variance 

ROE 120 1.86 159.30 20.5060 15.53879 241.454 

DER 120 7.51 569.87 113.5338 123.57683 15271.232 

DPR 120 7.21 470.29 49.8345 60.56790 3668.470 

SIZE 120 11.85 19.28 16.0315 1.48817 2.215 

PBV 120 1.00 9.14 3.3620 1.67831 2.817 

Valid N (listwise) 120 
     

 

 

 

 

 

 

Lampiran 6 : Hasil Regresi Linear Ganda 

 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. Correlations 

B Std. Error Beta Zero – order  

1 

(Constant) -1.333 1.585 
 

-.841 .402 
 

ROE .027 .009 .250 2.856 .005 .263 

DER -.001 .001 -.106 -1.214 .227 -.088 

DPR .000 .002 -.013 -.147 .884 -.018 

SIZE .270 .099 .239 2.728 .007 .236 
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Lampiran 7 : Hasil Uji Normalitas 

 

 Unstandardized 

Residual 

N 120 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 1.56385104 

Most Extreme Differences 

Absolute .125 

Positive .125 

Negative -.114 

Kolmogorov-Smirnov Z 1.374 

Asymp. Sig. (2-tailed) .046 

 

 

 

 

 

 

Lampiran 8 : Hasil Uji Autokorelasi  

 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin – 

Watson 

1 .363a .132 .102 1.59082 2.115 
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Lampiran 9 : Hasil Uji Multikolinearitas 

 

Model Collinearity Statistics 

Tolerance VIF 

1 

(Constant)   

ROE .988 1.012 

DER .982 1.018 

DPR .984 1.016 

SIZE .983 1.018 

 

 

 

 

 

 

Lampiran 10 : Hasil Uji Heterokedastisitas  

 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) -1.333 1.585  -.841 .402 

ROE .027 .009 .250 2.856 .005 

DER -.001 .001 -.106 -1.214 .227 

DPR .000 .002 -.013 -.147 .884 

SIZE .270 .099 .239 2.728 .007 
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Lampiran 11 : Hasil Uji F 

 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 44.159 4 11.040 4.362 .003b 

Residual 291.030 115 2.531   

Total 335.189 119    

 

 

 

 

 

Lampiran 12 : Hasil Uji t 

 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) -1.333 1.585  -.841 .402 

ROE .027 .009 .250 2.856 .005 

DER -.001 .001 -.106 -1.214 .227 

DPR .000 .002 -.013 -.147 .884 

SIZE .270 .099 .239 2.728 .007 

 

 

 

 

 

Lampiran 13 : Hasil Koefisien Determinasi 

 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Change Statistics 

R Square 

Change 

F Change df1 

1 .363a .132 .102 1.59082 .132 4.362 4 

 

 




