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LAMPIRAN 1 

DAFTAR SAMPLE PERUSAHAAN 

 

Nomor Nama Perusahaan 

1 PT Adira Dinamika Multi Finance Tbk 

2 PT Arthavest Tbk 

3 PT Batavia Prosperindo Finance Tbk 

4 PT BFI Finance Indoensia Tbk 

5 PT Buana Finance Tbk 

6 PT Capitalinc Investment Tbk 

7 PT Clipan Finance Indonesia Tbk 

8 PT Danasupra Erapasific Tbk 

9 PT Equity Development Investment Tbk 

10 PT HD Capital Tbk 

11 PT Kresna Graha Sekurindo Tbk 

12 PT Lippo Securities Tbk 

13 PT Majapahit Securities Tbk 

14 PT Mandala Multifinance Tbk 

15 PT Matahari Department Store Tbk 

16 PT Minna Padi Investama Tbk 

17 PT MNC Kapital Indonesia Tbk 

18 PT Onix Capital Tbk 

19 PT Pasific Strategic Financial Tbk 

20 PT Panca Global Securities Tbk 

21 PT Panin Financial Tbk 

22 PT Panin Sekuritas Tbk 

23 PT Reliance Securities Tbk 

24 PT Sinar Mas Multiartha Tbk 

25 PT Tifa Finance Tbk 

26 PT Trimegah Securities Tbk 

27 PT Trust Finance Indonesia Tbk 

28 PT Verena Multi Finance Tbk 

29 PT Victoria Investama Tbk 

30 PT Wahana Ottomitra Multiartha Tbk 

31 PT Yulie Sekurindo Tbk 
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LAMPIRAN 2 

TABEL RETURN ON ASSET (ROA) 

 

Nomor Nama Perusahaan 2012 2013 2014 

1 PT Adira Dinamika Multi Finance Tbk 5,57 5,51 2,65 

2 PT Arthavest Tbk 1,68 2,03 1,86 

3 PT Batavia Prosperindo Finance Tbk 5,53 4,54 3,82 

4 PT BFI Finance Indoensia Tbk 7,46 6,13 6,17 

5 PT Buana Finance Tbk 4,3 3,6 3,09 

6 PT Capitalinc Investment Tbk -4,9 25,69 -51,15 

7 PT Clipan Finance Indonesia Tbk 6,85 6,3 5,99 

8 PT Danasupra Erapasific Tbk 3,72 4,1 8,79 

9 PT Equity Development Investment Tbk 1,83 1,95 1,96 

10 PT HD Capital Tbk 1,73 2,12 -0,78 

11 PT Kresna Graha Sekurindo Tbk 1,79 3,36 8,51 

12 PT Lippo Securities Tbk 15,74 17,89 17,51 

13 PT Majapahit Securities Tbk -1,08 -2,99 2,73 

14 PT Mandala Multifinance Tbk 5,37 6,53 6,27 

15 PT Matahari Department Store Tbk 26,31 39,16 0,48 

16 PT Minna Padi Investama Tbk 5,4 1,5 0,17 

17 PT MNC Kapital Indonesia Tbk 4,51 0,16 -18,78 

18 PT Onix Capital Tbk -7,35 -21,32 5,1 

19 PT Pasific Strategic Financial Tbk 0,82 2,39 9,03 

20 PT Panca Global Securities Tbk 10,88 10,99 6,57 

21 PT Panin Financial Tbk 9,46 7,25 19,58 

22 PT Panin Sekuritas Tbk 13,89 13,39 1,74 

23 PT Reliance Securities Tbk 3,63 7,34 1,87 

24 PT Sinar Mas Multiartha Tbk 2,18 2,54 3,36 

25 PT Tifa Finance Tbk 3,99 3,06 3,24 

26 PT Trimegah Securities Tbk -27,73 0,61 3,8 

27 PT Trust Finance Indonesia Tbk 5,13 4,67 1,12 

28 PT Verena Multi Finance Tbk 1,69 1,65 6,05 

29 PT Victoria Investama Tbk 12,51 11,87 0,69 

30 PT Wahana Ottomitra Multiartha Tbk 0,23 1,73 0,04 

31 PT Yulie Sekurindo Tbk 3,47 5,55 0,04 
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LAMPIRAN 3 

DATA RETUN ON EQUITY (ROE) 

 

Nomor Nama Perusahaan 2012 2013 2014 

1 PT Adira Dinamika Multi Finance Tbk 28,17 28,35 19,48 

2 PT Arthavest Tbk 3,81 4,3 3,85 

3 PT Batavia Prosperindo Finance Tbk 15,53 16,44 9,36 

4 PT BFI Finance Indoensia Tbk 17,13 14,97 16,52 

5 PT Buana Finance Tbk 14,8 12,3 10,04 

6 PT Capitalinc Investment Tbk -37,3 68,47 -108,95 

7 PT Clipan Finance Indonesia Tbk 13,58 13,85 12,21 

8 PT Danasupra Erapasific Tbk 3,77 4,15 8,88 

9 PT Equity Development Investment Tbk 9,81 10,37 10,69 

10 PT HD Capital Tbk 3,69 4,43 -1,29 

11 PT Kresna Graha Sekurindo Tbk 3,37 5,08 14,23 

12 PT Lippo Securities Tbk 15,81 17,97 17,59 

13 PT Majapahit Securities Tbk -1,34 -3,39 5,19 

14 PT Mandala Multifinance Tbk 24,54 23 21,52 

15 PT Matahari Department Store Tbk -39,91 -147,2 799,1 

16 PT Minna Padi Investama Tbk 6,24 1,7 0,59 

17 PT MNC Kapital Indonesia Tbk 20,13 0,74 0,81 

18 PT Onix Capital Tbk -117,81 145,9 52,22 

19 PT Pasific Strategic Financial Tbk 0,97 2,85 6,49 

20 PT Panca Global Securities Tbk 12,11 12,53 11,54 

21 PT Panin Financial Tbk 13,39 10,56 9,96 

22 PT Panin Sekuritas Tbk 24,67 18,95 27,87 

23 PT Reliance Securities Tbk 10 19,14 3,48 

24 PT Sinar Mas Multiartha Tbk 10,03 10,48 7,89 

25 PT Tifa Finance Tbk 18,08 12,13 12,65 

26 PT Trimegah Securities Tbk -56,63 0,69 5 

27 PT Trust Finance Indonesia Tbk 11,48 7,7 4,74 

28 PT Verena Multi Finance Tbk 15,14 13,51 8,63 

29 PT Victoria Investama Tbk 14,12 12,87 6,65 

30 PT Wahana Ottomitra Multiartha Tbk 1,72 12,99 6,64 

31 PT Yulie Sekurindo Tbk 3,71 5,83 0,05 
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LAMPIRAN 4 

DATA EARNING PER SHARE (EPS) 

 

Nomor Nama Perusahaan 2012 2013 2014 

1 PT Adira Dinamika Multi Finance Tbk 1418,64 1707,21 792,17 

2 PT Arthavest Tbk 13,92 16,4 15,08 

3 PT Batavia Prosperindo Finance Tbk 29,26 36,28 32,22 

4 PT BFI Finance Indoensia Tbk 322,4 333,17 385,24 

5 PT Buana Finance Tbk 91,22 82,44 67,36 

6 PT Capitalinc Investment Tbk -9,26 51,44 -49,34 

7 PT Clipan Finance Indonesia Tbk 88,13 101,43 105,31 

8 PT Danasupra Erapasific Tbk 24,77 28,35 66,64 

9 PT Equity Development Investment Tbk 11,84 14 16,17 

10 PT HD Capital Tbk 2,81 3,53 -1,01 

11 PT Kresna Graha Sekurindo Tbk 3,2 5,13 18,27 

12 PT Lippo Securities Tbk 46,49 65,21 80,11 

13 PT Majapahit Securities Tbk -1,08 -2,64 4,27 

14 PT Mandala Multifinance Tbk 164,53 195,42 227,54 

15 PT Matahari Department Store Tbk 264,19 394,17 486,35 

16 PT Minna Padi Investama Tbk 17,18 3,44 0,94 

17 PT MNC Kapital Indonesia Tbk 115,06 4,13 6,29 

18 PT Onix Capital Tbk 40,09 108,17 -81,02 

19 PT Pasific Strategic Financial Tbk 1,38 4,15 10,12 

20 PT Panca Global Securities Tbk 27,37 30,93 30,93 

21 PT Panin Financial Tbk 39,64 41,56 40,21 

22 PT Panin Sekuritas Tbk 320,68 265,27 496,5 

23 PT Reliance Securities Tbk 33,89 68,34 12,87 

24 PT Sinar Mas Multiartha Tbk 170,95 194,52 161,66 

25 PT Tifa Finance Tbk 40,13 29,25 33,62 

26 PT Trimegah Securities Tbk -37,31 0,52 3,8 

27 PT Trust Finance Indonesia Tbk 53,93 39,18 25,31 

28 PT Verena Multi Finance Tbk 33,02 34,49 24,03 

29 PT Victoria Investama Tbk 0 16,15 8,71 

30 PT Wahana Ottomitra Multiartha Tbk 3,81 33,18 18,17 

31 PT Yulie Sekurindo Tbk 7,35 11,88 0,09 
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LAMPIRAN 5 

DAFTAR HARGA SAHAM PERUSAHAAN 

 

Nomor Nama Perusahaan 2012 2013 2014 

1 PT Adira Dinamika Multi Finance Tbk 9800 8100 7200 

2 PT Arthavest Tbk 315 205 333 

3 PT Batavia Prosperindo Finance Tbk 180 420 550 

4 PT BFI Finance Indoensia Tbk 2025 2500 2510 

5 PT Buana Finance Tbk 710 780 1875 

6 PT Capitalinc Investment Tbk 275 166 208 

7 PT Clipan Finance Indonesia Tbk 405 400 439 

8 PT Danasupra Erapasific Tbk 1000 1170 1250 

9 PT Equity Development Investment Tbk 178 96 94 

10 PT HD Capital Tbk 50 50 53 

11 PT Kresna Graha Sekurindo Tbk 275 370 486 

12 PT Lippo Securities Tbk 167 194 219 

13 PT Majapahit Securities Tbk 72 125 125 

14 PT Mandala Multifinance Tbk 600 690 980 

15 PT Matahari Department Store Tbk 2700 11000 15000 

16 PT Minna Padi Investama Tbk 1080 1750 645 

17 PT MNC Kapital Indonesia Tbk 1630 1340 995 

18 PT Onix Capital Tbk 325 450 450 

19 PT Pasific Strategic Financial Tbk 199 510 565 

20 PT Panca Global Securities Tbk 225 275 200 

21 PT Panin Financial Tbk 135 195 299 

22 PT Panin Sekuritas Tbk 3125 4000 4975 

23 PT Reliance Securities Tbk 510 600 855 

24 PT Sinar Mas Multiartha Tbk 4575 3300 3655 

25 PT Tifa Finance Tbk 240 300 222 

26 PT Trimegah Securities Tbk 121 59 68 

27 PT Trust Finance Indonesia Tbk 510 435 421 

28 PT Verena Multi Finance Tbk 102 92 80 

29 PT Victoria Investama Tbk 0 119 135 

30 PT Wahana Ottomitra Multiartha Tbk 185 235 205 

31 PT Yulie Sekurindo Tbk 140 107 128 
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LAMPIRAN 6 

HASIL ANALISIS DESKRIPTIF 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROA 93 -51,15 41,64 4,3767 10,78076 

ROE 93 -147,20 799,10 15,3559 87,99862 

EPS 93 -81,02 1707,21 110,6832 255,58909 

PRICE 93 0 15000 1259,22 2462,910 

Valid N (listwise) 93     
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LAMPIRAN 7 

HASIL UJI ASUMSI KLASIK 

 

HASIL UJI NORMALITAS 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Predicted Value 

N 93 

Normal Parameters
a,b

 
Mean 1259,2150538 

Std. Deviation 2093,06638096 

Most Extreme Differences 

Absolute ,256 

Positive ,256 

Negative -,241 

Kolmogorov-Smirnov Z 2,465 

Asymp. Sig. (2-tailed) ,000 

a. Test distribution is Normal. 

b. Calculated from data. 

 

HASIL UJI AUTOKOLERASI 

 

Model Summary
b
 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 ,850
a
 ,722 ,713 1319,772 1,978 

a. Predictors: (Constant), EPS, ROE, ROA 

b. Dependent Variable: PRICE 
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HASIL UJI MULTIKOLINIEARITAS 

Coefficients
a
 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Consta

nt) 
257,842 155,193 

 
1,661 ,100 

  

ROA 39,225 13,994 ,172 2,803 ,006 ,832 1,202 

ROE 8,922 1,689 ,319 5,283 ,000 ,857 1,167 

EPS 6,258 ,558 ,649 11,211 ,000 ,930 1,075 

a. Dependent Variable: PRICE 

 

HASIL UJI HETEROSKEDASTISITAS 
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LAMPIRAN 8 

HASIL ANALISIS REGRESI LINIER  BERGANDA 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Coefficients
a
 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 257,842 155,193  1,661 ,100 

ROA 39,225 13,994 ,172 2,803 ,006 

ROE 8,922 1,689 ,319 5,283 ,000 

EPS 6,258 ,558 ,649 11,211 ,000 

a. Dependent Variable: PRICE 
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LAMPIRAN 9 

HASIL UJI F 

 

ANOVA
a
 

Model Sum of Squares Df Mean Square F Sig. 

1 

Regression 403045272,508 3 134348424,169 77,132 ,000
b
 

Residual 155020081,191 89 1741798,665   

Total 558065353,699 92    

a. Dependent Variable: PRICE 

b. Predictors: (Constant), EPS, ROE, ROA 
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LAMPIRAN 10  

HASIL UJI T 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Coefficients
a
 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 257,842 155,193  1,661 ,100 

ROA 39,225 13,994 ,172 2,803 ,006 

ROE 8,922 1,689 ,319 5,283 ,000 

EPS 6,258 ,558 ,649 11,211 ,000 

b. Dependent Variable: PRICE 
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LAMPIRAN 11 

HASIL UJI KOEFISIEN DETERMINASI 

 

 
Model Summary

b
 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,850
a
 ,722 ,713 1319,772 

a. Predictors: (Constant), EPS, ROE, ROA 

b. Dependent Variable: PRICE 


