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@ Hak cipta milik IBI KKG (Institut Bisnis dan Informatika Kwik Kian Gie) _=mﬂmn=ﬁ Wmu:mm Qm-._ _Sﬂo_‘smﬂm—ﬂm —AE_—A —Qm: mmm
Hak Cipta Dilindungi Undang-Undang
1. Dilarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
@ a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
KWIK KIAN GIE penulisan kritik dan tinjauan suatu masalah.
SCHOOL OF Zm_zmmm b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.

2. Dilarang mengumumkan dan memperbanyak sebagian atau seluruh karya tulis ini dalam bentuk apapun
tanpa izin IBIKKG.
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o o g No. i Kode Perusahaan Nama Perusahaan
§§ gé 1. ’EAALI Astra Agro Lestari Tbk.
%‘ g% @ 2c |SIMP Salim Ivomas Pratama Tbk.
% g :? =l 3_: %JNSP Bakrie Sumatra Plantations Thk.
§ g% gzé BWPT Eagle High Plantation Thk.
é. s5c % % £ SIP PP London Sumatra Indonesia Tbk.
3 % % % 6. DSNG Dharma Satya Nusantara Thk.
% é é‘ g g EANJT Austindo Nusantara Jaya Tbk.
é % % é 83 tSGRO Sampoerna Agro Thk.
% ;% ég %;L EALM Provident Agro Thk.
é ' % g__ 10. ?TSSMS Sawit Sumbermas Sarana Tbk.
2 B 91L iGZCO Gozco Plantations Thk.
= %é 12. [OAWA Jaya Agra Wattie Tbk.
2 ;D % 13. GOLL Golden Plantation Thk.
% é 14. |BISI Bisi International Tbk.
QD; S 15. ;‘MAGP Multi Agro Gemilang Plantation Tbk.
% 3 16. | IIKP Inti Agri Resources Tbk.
g : 17. | DSFI Dharma Samudera Fishing Industries Thk.
;g % 18. ‘:WAPO Wahana Pronatural Tbk.
% 4 j: Sektor Food and Beverages
%g 4 No. ? Kode Perusahaan Nama Perusahaan
EREY INDF Indofood Sukses Makmur Tbk.
2. HICBP Indofood CBP Sukses Makmur Tbk.
3. #SMAR Smart Tbk.
4. BMYOR Mayora Indah Thbk.
5. WAISA Tiga Pilar Sejahtera Food Thbk.
6. 7TBLA Tunas Baru Lampu Tbk.
7. FULT) Ultrajaya Milk Industry & Trading Co. Tbk.
8. JMLBI Multi Bintang Indonesia Thk.
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FAST Fast Food Indonesia Thk.
10. - OoTI Nippon Indosari Corpindo Tbk.
-+ 11, m:|5TTP Siantar Top Thk.
i 12. |CEKA Wilmar Cahaya Indonesia Thk.
of L®]
4 13. ;-ALTO Tri Banyan Tirta Tok.
E M. [DLTA Delta Djakarta Tbk.
4 15. |'SKBM Sekar Bumi Thk.
n_Q A
o 16. PSDN Prasidha Aneka Niaga Tbk.
o ]2:;’ HaADES Akasha Wira International Tbk.
= Jé ??TSP Pioneerindo Gourmet International Tbk.
719, |BKLT Sekar Laut Thk.
5& 2
2 a o
32 5 Sektor Plastics and Glass Products
%‘- No. §Kode Perusahaan Nama Perusahaan
+ 1. 9§IAP Sekawan Inti Pratama Tbk.
- Q
q 2. EAMFG Asahimas Flat Glass Tbk.
43. [dpoOL Indopoly Swakarsa Industry Thk.
4 4. |5TRST Trias Sentosa Tbk.
(7]
5. |FPNI Lotte Chemical Titan Tbk.
3
§' 6. | AKPI Argha Karya Prima Industry Thk.
i 7. =DAJK Dwi Aneka Jaya Kemasindo Tbk.
g- 8. EMPC Impack Pratama Industri Tbk.
9. EBRNA Berlina Tbk.
5_ 10. ¥LMPI Langgeng Makmur Industri Tbk.
911, ETALF Tunas Alfin Tbk.
12. EIGAR Champion Pasific Indonesia Tbk.
13. TYPAS Yanaprima Hastapersada Thk.
4=
14, ;;APLI Asiaplast Industries Tbk.
15. HSIMA Siwani Makmur Tbk.
-
s
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DATA CR, ROE, DER, dan TA sektor Agriculture, Forestry And Fishing di Bursa

Efek periode 2013 — 2014

ol No. |~ Kode Perusahaan | Return | CR ROE | DER TA
4 B (%) | (x) (x) [ (Million Rp)
341 BAALI 27.41 0.45 | 0.19 0.46 14,964,431
g 2% [SIMP -32.17 0.83 | 0.04 0.74 28,065,121
= 3’ [FUNSP -46.24 0.54 | -0.57 2.70 18,015,337
q 4 “BWPT -3.57 0.45 | 0.08 1.84 6,200,427
45 FLSIP -16.09 249 | 0.12 0.21 7,974,876
e @L “SGRO -20.00 1.05 | 0.04 0.67 4,512,656
o] E PALM -25.47 1.08 | -0.27 1.58 3,990,895
48 pGZCOo -45.00 0.75 | -0.06 1.13 3,201,105
9% BAWA 0.00 0.65 | 0.06 1.09 2,659,037
110 BISI -26.58 7.63 | 0.09 0.16 1,712,683
JH PIKP 52.78 3.73 [-0.05 |0.05 365,956
a 12 [EDSFI -1.27 1.09 | 0.11 1.45 255,085
413 EWAPO -3.28 1.18 | 0.01 6.62 114,564
114 [FAALI -3.39 0.58 | 0.22 0.57 18,559,354
=15 PSIMP -9.62 0.87 | 0.07 0.84 30,996,051
416 [EUNSP 0.00 0.34 | -0.12 2.85 17,441,633
% 17 CBWPT -63.83 0.52 | 0.03 1.36 16,379,840
- 18 [LSIP -2.07 2.49 | 0.13 0.20 8,655,146
=| 19 [EDSNG 87.80 1.14 | 0.28 2.13 7,174,488
520 [ANJT -11.07 1.22 | 0.05 0.18 5,521,950
§' 21 | SGRO 5.00 0.80 | 0.12 0.81 5,466,874
322 | PALM 33.33 0.86 | 0.10 1.51 4,223,636
3 23 $FSSMS 103.05 452 | 0.25 0.34 4,032,885
d 24 $£GZCO 22.73 0.88 | 0.03 1.08 3,232,644
g' 25 £JAWA -0.53 0.53 | 0.04 1.33 3,062,490
926 geBISI 36.21 7.25 | 0.10 0.17 1,871,043
3 27 ¢®WMAGP -50.00 0.18 | -0.03 0.35 1,239,723
128 F4IKP 51.82 3.34 | -0.04 0.05 350,911
29 @ DSFI 292.16 1.52 | 0.10 1.26 270,783
30 =ssWAPO 8.47 1.38 | 0.01 6.14 109,001
31 =ZAALI -34.64 0.80 | 0.06 0.84 21,512,371
32 #SIMP -52.91 0.94 | 0.02 0.91 31,697,142
33 4sUNSP 0.00 0.18 | -0.15 4.04 16,926,617
34 BWPT -65.50 0.71 | -0.03 1.65 17,658,837
35 HLSIP -30.16 2.22 | 0.08 0.21 8,848,792
36 PDSNG -22.08 1.10 | 0.12 2.13 7,853,275
37 Z-ANJT 21.51 0.92 | -0.02 0.38 6,895,298
38 5=SGRO -19.05 1.27 | 0.07 0.99 7,294,673
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S12IFY |12 1T [ 1Ek|Grta Dilindungi Undang-Undang

Ditarangmengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:

a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
penulisan kritik dan tinjauan suatu masalah.
b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.
2. Dilarang mengumumkan dan memperbanyak sebagian atau seluruh karya tulis ini dalam bentuk apapun
tanpa izin IBIKKG.
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DATA CR, ROE, DER, dan TA sektor Food and Beverages di Bursa Efek periode

2013 - 2014
o No. Kode Perusahaan Return CR ROE | DER TA
o S (%0) (x) ) (x) (Million Rp)
4 1_ [INDF 1282 [167 [0.09 [1.04 78,092,789
42 [ICBP 3077 [241 [017 [0.60 21,267,470
43 PFSMAR 19.85 [1.056 |014 [183 18,381,114
44 PEMYOR 51.67 |244 [027 |147 9,709,838
&5 FAISA 3241 |[175 [015 [1.13 5,020,824
6 RTBLA -4,08 112 005 |[246 6,212,359
of 7 FULTY 238.35 [2.47 [0.16 |0.40 2,811,621
q 8 [MLBI 62.16 098 |1.19 [0.80 1,782,148
5% [FAST -31.38 [1.70 |0.14 [o084 2,028,125
119 |oROTI -26.09 |[1.14 [020 [1.32 1,822,689
J 11 PSTTP 4762 114 |016 |1.12 1,470,059
+ 12 ECEKA -10.77 |1.63 [012 [1.02 1,069,627
q13 [ALTO 8874 [184 [002 |1.77 1,502,519
414 [DLTA 4902 [471 [o040 [o0.28 867,041
415 FsSkBM 2308 |[125 [029 |[147 497,653
16 [EPSDN -26.83 [168 |-005 |0.63 681,832
417 [ADES 4.17 1.81 |[021 067 441,064
18 [2PTSP 6327 [186 |0.16 |0.60 250,670
319 [ESKLT 0.00 123 [008 |[1.16 301,989
4720 [INDF 227 | 181 |01z |1.08 85,938,885
o721 |ICBP 2843 218 |0.17 |0.66 24,910,211
422 | SMAR 3.18 1.08 [019 |1.68 21,292,993
223 FMYOR -19.62 [2.09 [010 |[151 10,291,108
g 24 FAISA 4650 [266 [011 |[1.05 7,371,846
of 25 E£TBLA 60.64 |1.10 [0.18 [1.97 7,328,419
426 goULTJ -17.33 [334 [013 |0.29 2,917,084
4 27 GMLBI -0.42 051 |[144 [3.03 2,231,051
128 HFAST 1053 |1.88 [013 081 2,162,634
29 ROTI 3578 [137 [020 |[1.23 2,142,894
30 HSTTP 8581 [148 [0.15 [1.08 1,700,204
31 FCEKA 2931 [147 [008 |1.39 1,284,150
32 HALTO -38.25 [3.08 |-002 [1.33 1,239,054
33 +DLTA 2.63 447 1038 [0.30 991,947
34 §SKBM 10208 [1.48 [028 [1.04 649,534
35 Z=PSDN -4.67 146 |-007 |0.64 620,928
36 Y ADES 3125 [154 [010 |0.71 504,865
37 &PTSP 4250 |149 [013 [0.82 294,178
38 ZSKLT 66.67 |118 |0.11 [1.16 331,575
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39 | INDF -2333 |[171 009 [113 91,831,526
40 |ICBP 2.86 233 [018 [0.62 26,560,624
41 (CSMAR -48.15 |1.08 |-0.05 |[214 23,957,015
142 [EMYOR 4593 237 |024 [118 11,342,716
o O =
L af 43 [AISA 4224 [162 009 [128 9,060,979
S 944 ETBLA -3245 | 116 007 [223 9,283,775
5 445 [ULTY 6.05 375 019 [0.27 3,539,996
g —
2 346 EMLBI -31.38 | 058 |0.65 |[174 2,100,853
5 247 [FAST -4524 | 126 [0.09 |1.07 2,310,536
S ¢48 FROTI -8.66 205 [023 [1.28 2,706,324
=449 [STTP 4.69 158 [0.18 |0.90 1,919,568
~ 950 [[CEKA -1000 [153 |017 |1.32 1,485,826
© 51 [FALTO -7.67 158 [-0.05 |1.33 1,180,228
=452 [DLTA -98.67 [6.42 023 [0.22 1,038,322
© 553 [SKBM -2.58 115 [012 [1.22 764,484
© {54 |PSDN -1469 [ 121 |-0.13 |0.91 620,339
5 455 |§ADES -26.18 [1.39 [0.10 [0.99 653,224
5 56 EPTSP 4912|100 |-001 [115 288,119
< @57 ESKLT 2333 [119 013 [148 37,711
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1

DATA CR, ROE, DER, dan TA sektor Plastics and Glass Products di Bursa Efek

periode 2013 - 2014

s No. |» Kode Perusahaan Return CR ROE DER TA
3 S (%) () ) () (Million Rp)
41 ESIAP 4.94 112 |-0.06 |1.59 272,598
42 [FAMFG -1566 |4.18 [012 [0.28 3,539,393
43 [@POL 0.94 089 [0.07 [0.83 3,405,029
44 [TRST 2754 | 114 [023 |0091 3,260,920
&5 [FPNI -3.48 094 |-006 |[1.92 3,556,202
36 [2AKPI 1.25 1.36 |0.18 [1.03 2,084,567
i 7 [EBRNA -35.00 |081 007 |268 1,125,133
4& [fLMPI 1569 |[1.19 [-0.03 |1.07 822,190
9% [IGAR -21.33 [339 [016 |0.39 314,747
i 19 |oYPAS -1.49 1.18 [0.04 |259 613,879
1 FAPLI 2442 |184 [0.01 |0.39 303,594
4 12 ESIMA 0.00 072 |-023 |1.18 65,314
{13 ESIAP 44706 |1.47 [0.00 |0.05 4,979,636
14 “AMFG 15.00 568 |0.14 [0.23 3,918,391
415 [PIPOL 8.41 087 [0.03 [o084 3,549,303
116 gTRST 52.00 1.24 004 [0.85 3,261,285
417 |FPNI -18.02 |0.78 [-0.07 |1.76 3,186,190
- 18 CAKPI 2.47 113 [0.02 [1.15 2,227,043
419 [BRNA 54.95 1.05 |0.16 |2.64 1,334,086
420 [LMPI -1860 |[1.24 [0.03 [1.03 808,892
421 | IGAR 6.78 412 021 |0.33 349,895
3422 | YPAS 2424 138 [-0.06 |[0.98 320,495
<23 HAPLI 24.62 288 [004 [o0.21 273,127
c 24 SESIMA 0.00 081 [0.04 [0.99 62,608
o 25 =AMFG -1863 |465 [010 |[0.26 4,270,275
4 26 golPOL -3793 [0.88 [002 083 4,115,394
of 27 U TRST -1842 |131 [0.01 |0.72 3,357,359
28 gEFPNI 1.10 088 [0.03 [1.43 3,417,001
29 PAKPI 5.42 1.03 |0.03 |[1.60 2,883,143
30 FDAIK 7217 |123 [-057 |158 1,997,767
31 HIMPC 81.37 227 |012 [053 1,675,233
32 ¢BRNA 3.55 114 |-001 [1.20 1,820,784
33 =LMPI 3543 [126 [0.01 [0.98 793,094
34 PTALF 2308 |[438 [010 [0.24 434,210
35 %GAR 2889 [496 [017 [0.24 383,936
36 1 APLI -19.75 |1.18 [0.01 |0.39 308,620

310 Ul
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HASIL STATISTIK DESKRIPTIF SEKTOR AGRICULTURE, FORESTRY AND

= -
sDescrkiptives

ued

FISHING PER TAHUN

«© [AGRIZ013]

3 =

a3 % Descriptive Statistics

S O

s =]

q @ Minimum Maximum Mean Std. Deviation
O

S

A Réturr=(%) - -

4 < S2.7777777777 27.6843698162

o 2 13| 46.2365591397 11.1909660374

o — 777800 14648

| g 849440 15444

vl o

a9

E@?(X) 13 446200000000 | 7.63240000000| 1.68579230769| 2.01303074221

1< 0000 00005 2308 4973

9

EI&E (® 13 -.568400000000 | .185500000000 | -.017123076923 | .200100925176

e 0000 0000 077 298

=

 DER (% 13 05 6.62 1.4385 1.73073

—

e

| A (viion rp) 13 114564 28065121 7079397.92|  8383532.495

[

o valid Ni(iistwise) 13

-

e

3

=l

5

Z [AGRI2014]

-

3 Descriptive Statistics

-]

% Minimum Maximum Mean Std. Deviation

[

-1 Retunmi(%) -

I 292.156862745 | 29.4154487242 | 79.6481301069

3 17| 63.8336347197

d 0980000 40388 18840

9 106700
CR (% 17 .181700000000 | 7.24710000000| 1.67228823529| 1.83243793649

0000 00005 4118 4151
ROE (%) 17 -.122800000000 | .283300000000| .078541176470 | .103845980054
0000 0000 588 740

DER {X) 17 .05 6.14 1.2453 1.47218
TA (Million Rp) 17 109001 30996051 7564026.59 8481633.374
Valid N (listwise) 17
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S ek fiiga millic B (ngtut Bgris gan IBformatika kwik Kian Gie) Institut Bisnis dan Informatika Kwik Kian Gie
3 T
2, 2 Hak O_@m Dil _:Q@@_ C:QEJ@ fmamzm
Dy T DMarang mengutp sepagian atad setaran Rarya tatis ini tanpa mencantumkan dan menyebutkan sumber:
g gutip g Yy p y
W a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
KWIK KIAN GIE Um:c:mm: _Q._:_A dan z:_mcm: suatu .Bmmm_mj. .
SCHOOL OF BUSINESS b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.

2. Dilarang mengumumkan dan memperbanyak sebagian atau seluruh karya tulis ini dalam bentuk apapun
tanpa izin IBIKKG.
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HASIL STATISTIK DESKRIPTIF SEKTOR FOOD AND BEVERAGES PER

= -
sDescrkiptives

ued

TAHUN SELAMA 2013 - 2015

« [FOOD2013]

2 T

a3 % Descriptive Statistics

S O

s =

q @ Minimum Maximum Mean Std. Deviation
O

=

A Réturr(%) -

9 < 238.345864661 | 32.8819433147 | 60.0787062615

o 2 19| 31.3831708197

of — 654130 14520 65564

94 S 90540

ul o

1 o

E@? (el 19 .977500000000 [ 4.70540000000| 1.78295789473| .848258019784

i S 0000 00000 6842 461

1

ELI&E () 19 -.051100000000 | 1.18600000000 | .208005263157 | .256998459730

e 0000 00000 895 975

=

| DER (1) 19 .28 2.46 1.0847 54721

-

e

;TA(MiIlion Rp) 19 250670 78092789 8116391.11| 17983000.373

[

o valid Ni(iistwise) 19

-

c

3

o

S[FO0D2014]

o

5

3 Descriptive Statistics

@D

§ Minimum Maximum Mean Std. Deviation

P

4 Return=(%) -

p 102.083333333 | 21.3058919557 | 39.0701566292

ol 19| 38.2456140350

= 3333300 40140 59240

g 877200
CR X 19 .513900000000 | 4.47320000000| 1.87798947368 | .938309764591

0000 00000 4210 356
ROE [X) 19 -.074400000000 | 1.43530000000 | .204300000000| .313017140105
0000 00000 000 778

DER %) 19 .29 3.03 1.1463 .62919
TA (Miflion Rp) 19 294178 85938885 9168608.42 | 19870732.732
Valid N(listwise) 19
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HASIL STATISTIK DESKRIPTIF SEKTOR PLASTICS AND GLASS PRODUCTS

—_

G . .
sDescriptives
Q

2

PER TAHUN SELAMA 2013 - 2015

©[PLASTIK2013]

2 T

a = Descriptive Statistics

c_ o

i =t - . -

o o Minimum Maximum Mean Std. Deviation

3 o

A returrigon)

= Réturn<% - -

94 ¢ 4.93827160493 13.4576446925

Jd 2 12| 35.0000000000 11.4563521110

a — 82710 24200

g g 000000 34361

4 o

4 o

qcR ® 12 .720000000000 | 4.17779999999 | 1.56331666666 | 1.08993134632

& 1

15 0000 99995 6667 2772

o Q.

- Q

o ROE (63 1 -.228100000000 | .225100000000 | .041108333333| .125733943188

%’. 0000 0000 333 373

JDER (¥ 12 28 2.68 1.2383 80911

=

9 TA (Million Rp) 12 65314 3556202 1613630.50 1448825.693

q

o] Valid Nx(listwise) 12

e

3

=

Q

Z[PLASTIK2014]

5

g Descriptive Statistics

% Minimum Maximum Mean Std. Deviation

A Returm(o)
eturn(% -

Y 447.058823529 | 45.8678484532 | 128.823501448

3 12| 24.2424242424

= 4117700 75640 804170

& 242420
CR & 12 .779500000000 | 5.68440000000| 1.88811666666 | 1.54776085822

0001 00000 6667 1458
ROE %) 12 -.069400000000 | .208400000000 | .048450000000 | .082612375256
0000 0000 000 099

DER %) 12 .05 2.64 9217 72826
TA (Million Rp) 12 62608 4979636 2022579.25 1709424.495
Valid N (listwise) 12
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HASIL REGRESI SEKTOR AGRICULTURE, FORESTRY, AND FISHING

Regression
[AGRICULTURE]
Descriptive Statistics
Mean Std. Deviation N
gl;eturn (%) 1.05077778648 | 57.6444173355 47
5 9241 96800
BR (Y 1.52353404255 | 1.72290443340 .
g 3192 3663
éiCE ® 031025531914 | 136675694331 -
Q. 894 167
BER (%) 1.2691 1.36600 47
E%A (Million Rp) 7774505.809 |  8342947.6455 47
LC'JC Correlations
;% Return (%) CR (x) ROE (x) DER (x)
Lclgearson Correlation Return (%) 1.000 .276 .318 -.058
CR (x) 276 1.000 .265 -.312
ROE (x) 318 265 1.000 -.251
DER (X) -.058 -.312 -.251 1.000
TA (Million Rp) -.297 -.288 -.086 -.009
Sig. (L-tailed) Return (%) .030 .015 .350
CR (X) .030 .036 .016
ROE (x) .015 .036 .044
DER (x) 350 016 044
TA (Million Rp) 021 .025 282 475
N Return (%) 47 47 47 47
CR () 47 47 47 47
ROE (x) 47 47 47 47
DER (X) 47 47 47 47
TA (Million Rp) 47 47 47 47
Correlations
TA (Million Rp)
Pearson Correlation Return (%) -.297
CR (X) -.288
ROE (x) -.086
DER (X) -.009
TA (Million Rp) 1.000
Sig. (@-tailed) Return (%) .021
CR (X) .025
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ROE (x) 282
DER (X) A75
TA (Million Rp)
N Return (%) 47
CR (X) 47
ROE (X) 47
T
o DER (x) 47
g- TA (Million Rp) 47
Qé Variables Entered/Removed?
?t Variables Variables
,I%odel Entered Removed Method
5; TA (Million Rp),
§ DER (x), ROE Enter
Q@
= (0, CR (X)°
éDependent Variable: Return (%)
H'?.AII requested variables entered.
Model Summary®
Change Statistics
Adjusted R Std. Error of the R Square
Model R R Square Square Estimate Change F Change
! 4402 194 117 541745048022 194 2.520
97440
Model Summary®
Change Statistics
Model dfl df2 Sig. F Change
1 4 42 .055 1.862
a. Predictors: (Constant), TA (Million Rp), DER (x), ROE (x), CR (x)
b. Dependent Variable: Return (%)
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 29587.594 4 7396.899 2.520 .055P
Residual 123264.833 42 2934.877
Total 152852.427 46
a. Dependent Variable: Return (%)
b. Predictors: (Constant), TA (Million Rp), DER (x), ROE (x), CR (x)
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
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1 (Constant) -1.287 18.500 -.070 .945
CR () 5.228 5.215 .156 1.002 .322
ROE (x) 114.346 61.689 271 1.854 .071
DER (x) 2.412 6.302 .057 .383 .704
TA (Million Rp) -1.574E-6 .000 -.228 -1.564 125
a.IDependent Variable: Return (%)
= Coefficient Correlations?
PgOdel TA (Million Rp) DER (x) ROE (X) CR (x)
% Correlations TA (Million Rp) 1.000 113 .032 .295
g DER (x) 113 1.000 .186 .283
é. ROE (x) .032 .186 1.000 -.184
g CR (x) .295 .283 -.184 1.000
é Covariances TA (Million Rp) 1.013E-12 7.167E-7 1.958E-6 1.548E-6
g DER (x) 7.167E-7 39.713 72.394 9.301
é ROE (x) 1.958E-6 72.394| 3805.480 -59.313
CR (x) 1.548E-6 9.301 -59.313 27.200
‘a. Dependent Variable: Return (%)
Residuals Statistics?
Minimum Maximum Mean Std. Deviation N

Predicted Value

46.1534347534

1.05077778648

25.3615569805

85.2795104980 47
17970 9241 89913
46880
Residual -
271.530670166 | .000000000000| 51.7655317511
72.7357101440 47
015600 000 63760
42970
Std. Predicted Value -3.404 1.778 .000 1.000 47
Std. Residual -1.343 5.012 .000 .956 47

:Jaguins ue 1NgaAUSW UBP UBYWNULIUaW EdUQ],

a. Dependent Variable: Return (%)
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Regression
[FoOD]

HASIL REGRESI SEKTOR FOOD AND BEVERAGES

Descriptive Statistics

79

Q
o
-]
(@]
% T Mean Std. Deviation N
o L
(o] >
= M)
S Fgeturn {%0) 13.5143258952 | 49.2709068470 -
of & 25735 72430
ol =
oy o
© CR ® 1.83354035087 | 1.03117441175 57
5
q< 7193 0929
cl < -
-]
EF&)E (%) 181471929824 | .249760339950 -
c -]
= 561 683
o1 o ,
=1 2 -
2] BER (%) 1.1377 55686 57
<] o
ol @
£] TA (Miltion Rp) 9106967.65| 19410276.453 57
w0
= Q .
- Correlations
Q
> -
©
g Return (%) | CR (x) | ROE(X) | DER (x)
3
S| Pearson Correlation Return (%) 1.000 -.094 112 -.109
5
c
; CR (¥ -.094 1.000 -.059 -.605
5
o ROE (x) 112 -.059 1.000 213
-]
3
® = DER (x) -.109 -.605 213 1.000
<
o 4
c| - TA (Million Rp) -.099 -.028 -.098 .041
o
i Sig. (1-tailed) Return (%) 244 .204 .210
C
3
=~ CR (x) 244 .332 .000
ROE (x) .204 .332 .056
DER (x) .210 .000 .056
TA (Million Rp) 232 418 234 382
N Return (%) 57 57 57 57
CR (x) 57 57 57 57
ROE (x) 57 57 57 57
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DER (x) 57 57 57 57
TA (Million Rp) 57 57 57 57
= Correlations
8 TA (Million Rp)
T .
E;earson Correlation Return (%) -.099
=
©
o CR (¥ -.028
9
5 ROE (X) -.098
Q.
c
5
= DER (x) 041
C -
>
o oy
o TA (Million Rp) 1.000
o
Sig. ($tailed) Return (%) 232
)
2
@ CR () 418
z ROE (x) 234
8 DER (x) .382
TA (Million Rp)
N Return (%) 57
CR () 57
ROE (x) 57
=3 DER (x) 57
= TA (Million Rp) 57

Variables Entered/Removed?

(x), DER (x)°

( Variables Variables
Model Entered Removed Method
1 TA (Million Rp),
CR (x), ROE Enter

a. Depéndent Variable: Return (%)

b. All iequested variables entered.
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Model Summary®
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Change Statistics
Adjusted R Std. Error of the R Square
Model R R Square Square Estimate Change F Change
1- 48.9736621308
) .2874 .083 .012 .083 1.170
=~ 73400
O
=1
o Model Summary®
U
a Change Statistics
S
=
Model dfl df2 Sig. F Change
=)
Q
b 4 52 .335 1.738
S
Q.
Q
2
a“Predictors: (Constant), TA (Million Rp), CR  (x), ROE (x), DER (x)
b. Depgndent Variable: Return (%)
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 11229.028 4 2807.257 1.170 .335°
Residual 124717.818 52 2398.420
Total 135946.847 56
a. Dependent Variable: Return (%)
b. Predictors: (Constant), TA (Million Rp), CR  (x), ROE (x), DER (x)
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Modet B Std. Error Beta t Sig.
1 (Constant) 63.634 28.994 2.195 .033
CR (x) -12.823 7.999 -.268 -1.603 115
ROE (x) 29.956 27.087 152 1.106 274
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DER (x) -26.552 15.155 -.300 -1.752 .086
TA (Million Rp) -2.016E-7 .000 -.079 -.594 .555
a. Dependent Variable: Return (%)
T Coefficient Correlations?
Q
l!g)odel TA (Million Rp) CR (¥ ROE (X) DER (x)
Q)
)
= Correlations TA (Million Rp) 1.000 -.005 110 -.054
=
é CR (x) -.005 1.000 -.090 .606
cC
2 ROE (x) 110 -.090 1.000 -.227
5
(@]
c DER (x) -.054 .606 -.227 1.000
=
a Covariances TA (Million Rp) 1.153E-13 -1.456E-8 1.007E-6 -2.758E-7
CR () -1.456E-8 63.990 -19.416 73.504
ROE (x) 1.007E-6 -19.416 733.690 -93.115
DER (x) -2.758E-7 73.504 -93.115 229.666
a. Dependent Variable: Return (%)
Residuals Statistics®
Minimum Maximum Mean Std. Deviation N
Predieted Value -
65.0269393920 | 13.5143258952 | 14.1604506809
18.0158996582 57
89840 25717 94236
03125
Residual -
212.741104125| .000000000000 | 47.1922016655
80.6507644653 57
976560 015 72030
32030
Std. Bredicted Value -2.227 3.638 .000 1.000 57
Std. Residual -1.647 4.344 .000 .964 57

a. Dependent Variable: Return (%)
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HASIL REGRESI SEKTOR PLASTICS AND GLASS PRODUCT

Regression

~[PLASTIK]

Descriptive Statistics

83

O

5

0

-]

% T Mean Std. Deviation N

4 QL

é@turn (%) 6.94639394218 | 80.4697573370 "

q @ 1922 19710

q Y

oy —

5 c% ® 1.84967500000 | 1.40466276082 "

-

o & 0000 2988

g s

q ROE (%) .030086111111 | 136398136042

= 36

E K= 111 517

E e

= 2

of DER (%) 9978 .69929 36

q 2

& TA (Miflion Rp) 1919203.694 | 1517268.5669 36

m

=3 g Correlations

s

o Return (%) | CR (x) | ROE(x) | DER (x)

5

5 Pearsoh Correlaton  Return (%) 1.000 -.043 .098 -.209

3

3 CR (%) -.043 1.000 413 -.607

3

ol ROE (X) .098 413 1.000 -271

2

3 - DER () -.209 -.607 271 1.000

3

o o TA (Million Rp) 342 -.017 052 -.086

Q

i Sig. (¢*tailed) Return (%) .403 .285 111

3

o CR (¥ 403 .006 .000
ROE (X) 285 .006 .055
DER () 111 .000 .055
TA (Million Rp) 021 461 381 .309

N Return (%) 36 36 36 36

CR (¥ 36 36 36 36
ROE (x) 36 36 36 36




DER (X) 36 36 36 36

TA (Million Rp) 36 36 36 36
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= Correlations

8 TA (Million Rp)
Iéiearson Correlation Return (%) .342
)
= CR (x) 017
9
5 ROE (X) .052
o
S
= DER (x) -.086
C -

a

o TA (Million Rp) 1.000
e ;

$ig. (1tailed) Return (%) 021
o

-]

@ CR (X 461

= ROE (x) 381

o DER (x) .309

TA (Million Rp)
N Return (%) 36
CR (X 36
ROE (x) 36
=3 DER (x) 36
= TA (Million Rp) 36

Variables Entered/Removed?

( Variables Variables
Model Entered Removed Method
1 TA (Million Rp),
CR (x), ROE . | Enter
(x), DER (x)°

a. Depéndent Variable: Return (%)

b. All requested variables entered.
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Model Summary®

Change Statistics
P Adjusted R Std. Error of the R Square
4 .
4 Model R R Square Square Estimate Change F Change
d
J1- 76.7918604846
B 4402 .193 .089 .193 1.858
g = 12930
1 ©
<o
0 o Model Summary®
W)
[ R
op=——
q S L
d = Change Statistics
J 2
o Medel dfl df2 Sig. F Change
o =)
~& ©
912 4 31 143 1.751
[« 1
2 acPredictors: (Constant), TA (Million Rp), CR  (x), ROE (x), DER (x)
& p
3 3
— b. Dependent Variable: Return (%)
=
3. ANOVA?
E Model Sum of Squares df Mean Square F Sig.
; 1 Regression 43831.680 4 10957.920 1.858 1430
q
? Residual 182806.685 31 5896.990
5_
1 Total 226638.365 35
O
% a. Dependent Variable: Return (%)
-}
<
T b. Predictors: (Constant), TA (Million Rp), CR  (x), ROE (x), DER (x)
C
= -
o Coefficients?
u
9
e Standardized
] Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 40.529 47.493 .853 .400
CR (x) -15.935 12.362 -.278 -1.289 .207
ROE (x) 64.839 104.732 110 .619 .540
DER (x) -37.026 23.538 -.322 -1.573 126
TA (Million Rp) 1.609E-5 .000 .303 1.863 .072
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a. Dependent Variable: Return (%)

Coefficient Correlations?

-EJ_MOdE| TA (Million Rp) CR () ROE (X) DER (x)
|
91 Correlations TA (Million Rp) 1.000 .103 -.062 .120
(e
1 & CR (¥ 103 1.000 -.329 570
(e -~
4 ©
= | g, ROE (X) -.062 -.329 1.000 .020
U]
3 o
d 5 DER (X) .120 570 .020 1.000
ad =
i E
a4 e Covariances TA (Million Rp) 7.459E-11 1.096E-5 -5.607E-5| 2.435E-5
d c
o >
i W CR (¥ 1.096E-5 152.830 -426.047 165.937
e
15 ROE (x) -5.607E-5| -426.047| 10968.765 49.086
e
q o
q @ DER (x) 2.435E-5 165.937 49.086 554.060
[«
o ]
5-a. Depgndent Variable: Return (%)
Residuals Statistics®
Minimum Maximum Mean Std. Deviation

Predicted Value

Joaqipne upvinaa Aol N LpMILINIIBALIAL]] edug

95.5105209350 | 6.94639394218 | 35.3883272395
61.8728065490 36
58600 1938 30510
72266
Residual -
351.548309326 | -.000000000000 | 72.2706589223
101.087959289 36
171900 013 23000
550780
Std. Préedicted Value -1.945 2.503 .000 1.000 36
- Std. Ré@sidual -1.316 4578 .000 941 36

a. Dependent Variable: Return (%)
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HASIL REGRESI SEKTOR GABUNGAN

Regression
T [GABUNGAN]
o Gl
6 . . . .
o Descriptive Statistics
-]
; T Mean Std. Deviation N
% Q
T:*Rgiurn %) 7.64123795651 | 61.1321563724 40
q @ 0075 91480
F ©
9 —
qcr 1.73361571428 | 1.38926619895 40
. c
4 @ 5714 1751
d =« &
g_F@E 9 .092037142857 | .203791013471 140
12 143 238
1 C
]
4 DER (4 1.1459 93617 140
q 3
4 TA (Million Rp) 6811359.01 | 13567433.984 140
1
= g Correlations
&
E Return (%) | CR(x) | ROE(x) | DER (x)
i Pearson Correlation Return (%) 1.000 .078 .162 -.104
E CR (x) 078 1.000 143 -.420
i
é_ ROE (x) 162 .143 1.000 -.055
E - DER () -.104 -.420 -.055 1.000
E
9 [ TA (Million Rp) -.085 -.092 -.029 027
o
5 Sig. (=tailed) Return (%) .180 .028 112
&
E | CR (x) 180 .045 .000
ROE (X) .028 .045 258
DER (x) 112 .000 258
TA (Million Rp) 159 141 369 377
N Return (%) 140 140 140 140
CR (X) 140 140 140 140
ROE (X) 140 140 140 140
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DER (x) 140 140
TA (Million Rp) 140 140
Q = Correlations
Q-
o arge
= TA (Million Rp)

H

a. Defeéndent Variable: Return (%)

b. All'requested variables entered.
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£ Pgarson Correlation Return (%) -.085
ERE
A4 ©
ﬁ o CR (x) -.092
q4 o
dqd 5 ROE (x) -.029
of &
A <
d 2
1< DER (x) 027
dq < -
i >
& P
= = TA (Million Rp) 1.000
=
-1 Sig. (12ailed) Return (%) 159
4
] o
9 e CR () 141
=
i
3 ; ROE (x) .369
o
= a DER (X) 377
0]
= -
9 TA (Million Rp)
o
g N Return (%) 140
=
P
3 CR () 140
d
o
3 ROE (x) 140
=
M ——
-
5 DER (x) 140
g 4
s -
3 TA (Million Rp) 140
-
]
3 Variables Entered/Removed?
9
v ( Variables Variables
Model Entered Removed Method
1 TA (Million Rp),
DER (x), ROE Enter
(x), CR (x)°
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Model Summary®

§ Change Statistics
of
= Adjusted R Std. Error of the R Square
«
= MIodeI R R Square Square Estimate Change F Change
[
gJ=
= e 60.7344183090
 © .2032 .041 .013 .041 1.457
o o 63315
1 o
[ =
< 2 Model Summary®
5 C
oo
of = Change Statistics
wn >
D o
| @odel df1 df2 Sig. F Change
5=
21 E 4 135 219 1.865
=3 Q
O @
< a. Predictors: (Constant), TA (Million Rp), DER (x), ROE (x), CR (X)
=
S._b. Dependent Variable: Return (%)
o
S ANOVA?
Q
% Model Sum of Squares df Mean Square F Sig.
=
5 1 Regression 21492.144 4 5373.036 1.457 .219b
4
3 Residual 497970.392 135 3688.670
&
-
3 Total 519462.535 139
[
=< .
Ta. Dependent Variable: Return (%)
C
x . Th
%b. Predigtors: (Constant), TA (Million Rp), DER (x), ROE (x), CR (x)
e -
3 Coefficients?
=
' Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 11.455 13.387 .856 .394
CR (x) .530 4.138 .012 .128 .898
ROE (x) 45.882 25.545 .153 1.796 .075
DER (x) -5.745 6.065 -.088 -.947 .345
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TA (Million Rp) | -3.483E-7 | .000 | -.077 | -.913 | .363
a. Dependent Variable: Return (%)
Q Coefficient Correlations?
Q-
LfModeI TA (Million Rp) DER (x) ROE (x) CR (X)
I T
Lgl @ Correlations TA (Million Rp) 1.000 .013 .016 .086
e
) B DER (x) .013 1.000 -.005 417
- O
$ 5 ROE (x) 016 -.005 1.000 -131
£
= CR (X) .086 417 -131 1.000
<
= Covariances  TA (Million Rp) 1.454E-13| 3.013E-8| 1.515E-7| 1.355E-7
F <
L S DER (x) 3.013E-8 36.780 -.804 10.459
b &
-]
; «“ ROE (x) 1.515E-7 -.804 652.568 -13.818
b CR (x) 1.355E-7 10.459 -13.818 17.123
éa. Dependent Variable: Return (%)
3 . - .
o Residuals Statistics?
0
3
c Minimum Maximum Mean Std. Deviation
3
S| Predicted Value -
Ql 61.1721687316 | 7.64123795651| 12.4346186084
= 36.1220664978 140
89450 0073 75434
g 02734
-]
>
o] Residual -
c 436.773803710| .000000000000| 59.8541627859
= 122.269531250 140
5 937500 000 95960
0 000000
C
3
S| Std. Predicted Value -3.519 4.305 .000 1.000 140
Std. Residual -2.013 7.192 .000 .986 140

a. Dependent Variable: Return (%)
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