
Lampiran 1 

Data Obyek Penelitian Berdasarkan Log (revenue), ROE, Leverage pada tahun 2010 

NO Nama Perusahaan Ticker Log (revenue) ROE Leverage 

1 PT Astra Agro Lestari AALI 15.99 28.21 0.15 

2 PT Adhi Karya ADHI 15.55 20.92 0.82 

3 PT Adaro Energy ADRO 17.02 11.85 0.54 

4 PT AKR Corporindo AKRA 16.14 10.59 0.62 

5 PT Astra International ASII 18.68 29.4 0.48 

6 PT Alam Sutera Realty ASRI 13.58 13.12 0.52 

7 PT Bank Central Asia BBCA 17.148 25.77 0.89 

8 PT Bank  Negara Indonesia BBNI 17.069 14.1 0.87 

9 PT Bank Republik Indonesia BBRI 17.73 31.52 0.91 

10 PT Bank Danamon Indonesia BDMN 16.747 18.26 0.84 

11 PT Sentul City  BKSL 13 2.02 0.14 

12 PT Bank Mandiri BMRI 17.574 22.52 0.83 

13 PT Global Mediacom BMTR 15.66 9.57 0.37 

14 PT Bumi Serpong Damai BSDE 14.72 7.01 0.37 

15 PT XL Axiata EXCL 16.65 24.68 0.57 

16 PT Gudang Garam GGRM 17.44 19.88 0.31 

17 PT Indofood INDF 17.46 16.16 0.47 

18 PT Indocement Tunggal Prakasa INTP 16.22 24.61 0.15 

19 PT Indo Tambangraya Megah ITMG 16.52 26.23 0.34 

20 PT Kalbe Farma KLBF 16.14 23.32 0.18 

21 PT Lippo Karawaci LPKR 14.95 6.95 0.49 

22 PT London Sumatera LSIP 15.09 22.69 0.18 

23 PT Malindo Feedmil MAIN 14.52 70.34 0.74 

24 PT Perusahaan Gas Negara PGAS 16.79 41.32 0.53 

25 PT Tambang Batubara Bukit Asam PTBA 15.88 31.21 0.26 

26 PT Pakuwon Jati PWON 14.02 15.62 0.59 

27 PT Semen Indonesia SMGR 16.47 30.14 0.22 

28 PT Summarecon Agung SMRA 14.34 10.86 0.65 

29 PT Surya Semesta Internusa SSIA 14.34 14.65 0.6 

30 PT United Tractor UNTR 17.435 24.28 0.46 

31 PT Unilever Indonesia UNVR 16.795 83.6 0.53 

32 PT Wijaya Karya WIKA 15.611 16.24 0.7 

 



Data Obyek Penelitian Berdasarkan Log(Revenue), ROE, dan Leverage Pada Tahun 

2011 

NO Nama Perusahaan Ticker Log (revenue) ROE Leverage 

1 PT AKR Corporindo AKRA 16.74 63.97 0.56 

2 PT Astra International ASII 18.9 28.15 0.51 

3 PT Alam Sutera Realty ASRI 14.13 21.63 0.54 

4 PT Bank Central Asia BBCA 17.34 25.63 0.89 

5 PT Bank  Negara Indonesia BBNI 17.15 15.83 0.87 

6 PT Sentul City  BKSL 13.034 2.97 0.13 

7 PT Bank Mandiri BMRI 17.75 19.92 0.82 

8 PT Global Mediacom BMTR 15.78 11.01 0.28 

9 PT Bumi Serpong Damai BSDE 14.84 12.26 0.35 

10 PT Charoen Pokphand Indonesia CPIN 16.7 38.17 0.30 

11 PT Ciputra Development CTRA 14.59 6.46 0.34 

12 PT Gudang Garam GGRM 17.55 20.2 0.37 

13 PT Indocement Tunggal Prakasa INTP 16.44 22.89 0.13 

14 PT Jasa Marga JSMR 15.68 14.12 0.60 

15 PT Kalbe Farma KLBF 16.205 23.63 0.21 

16 PT Malindo Feedmil MAIN 14.78 48.59 0.68 

17 PT Media Nusantara Citra MNCN 15.5 16.88 0.22 

18 PT Semen Indonesia SMGR 16.611 27.06 0.26 

19 PT Summarecon Agung SMRA 14.672 15.69 0.69 

20 PT United Tractor UNTR 17.82 21.32 0.40 

21 PT Unilever Indonesia UNVR 16.97 113.13 0.65 

 

 

 

 

 

 

 

 

 



Data Obyek Penelitian Berdasarkan Log(revenue), ROE, dan Leverage Pada Tahun 

2012 

NO Nama Perusahaan Ticker Log (revenue) ROE Leverage 

1 PT Adhi Karya ADHI 15.85 18.09 0.85 

2 PT AKR Corporindo AKRA 16.89 17.96 0.64 

3 PT Astra International ASII 19.05 25.01 0.51 

4 PT Alam Sutera Realty ASRI 14.71 25.70 0.57 

5 PT Bank Central Asia BBCA 17.48 22.93 0.88 

6 PT Bank  Negara Indonesia BBNI 17.25 16.55 0.87 

7 PT Bank Republik Indonesia BBRI 17.88 28.79 0.88 

8 PT Bank Danamon Indonesia BDMN 17.02 14.21 0.82 

9 PT Sentul City  BKSL 13.34 4.59 0.22 

10 PT Global Mediacom BMTR 16.00 14.47 0.29 

11 PT Bumi Serpong Damai BSDE 15.13 14.06 0.37 

12 PT Charoen Pokphand Indonesia CPIN 16.87 32.79 0.34 

13 PT Ciputra Development CTRA 15.02 10.02 0.44 

14 PT XL Axiata EXCL 16.86 17.85 0.49 

15 PT Indofood INDF 17.73 14.27 0.42 

16 PT Indocement Tunggal Prakasa INTP 16.67 24.53 0.15 

17 PT Indo Tambangraya Megah ITMG 16.97 43.10 0.33 

18 PT Jasa Marga JSMR 16.02 15.70 0.60 

19 PT Kalbe Farma KLBF 16.42 24.04 0.22 

20 PT Lippo Karawaci LPKR 15.63 21.64 0.54 

21 PT London Sumatera LSIP 15.25 17.88 0.17 

22 PT Malindo Feedmil MAIN 15.02 44.35 0.62 

23 PT Multipolar MLPL 16.35 3.63 0.50 

24 PT Media Nusantara Citra MNCN 15.65 24.41 0.19 

25 PT Perusahaan Gas Negara PGAS 17.03 38.84 0.40 

26 PT Semen Indonesia SMGR 16.79 27.12 0.32 

27 PT Summarecon Agung SMRA 15.06 20.76 1.31 

28 PT Surya Semesta Internusa SSIA 15.09 44.29 0.66 

29 PT Telkom TLKM 18.16 27.45 0.40 

30 PT Unilever Indonesia UNVR 17.12 121.94 0.67 

31 PT Wijaya Karya WIKA 16.10 18.08 0.74 

 

 

 



Lampiran 2 

Data Obyek Penelitian Berdasarkan Perubahan Harga saham, Dividen, dan Return 

Saham pada tahun 2010 

NO Nama Perusahaan Ticker P P-1 D Return Saham 

1 PT Astra Agro Lestari AALI 26,200 22,750 640 0.18 

2 PT Adhi Karya ADHI 910 410 0 1.22 

3 PT Adaro Energy ADRO 2,550 1,730 21 0.49 

4 PT AKR Corporindo AKRA 1,730 1,170 2 0.48 

5 PT Astra International ASII 54,550 34,700 600 0.59 

6 PT Alam Sutera Realty ASRI 295 105 0 1.81 

7 PT Bank Central Asia BBCA 6,400 4,850 0 0.32 

8 PT Bank  Negara Indonesia BBNI 3,875 1,980 66 0.99 

9 PT Bank Republik Indonesia BBRI 10,500 7,650 70 0.38 

10 PT Bank Danamon Indonesia BDMN 5,700 4,550 120 0.28 

11 PT Sentul City  BKSL 109 97 0 0.12 

12 PT Bank Mandiri BMRI 6,500 4,700 121 0.41 

13 PT Global Mediacom BMTR 650 210 0 2.10 

14 PT Bumi Serpong Damai BSDE 900 880 0 0.02 

15 PT XL Axiata EXCL 5,300 1,930 107 1.80 

16 PT Gudang Garam GGRM 40,000 21,550 880 0.90 

17 PT Indofood INDF 4,875 3,550 133 0.41 

18 PT Indocement Tunggal Prakasa INTP 15,950 13,700 263 0.18 

19 PT Indo Tambangraya Megah ITMG 50,750 31,800 407 0.61 

20 PT Kalbe Farma KLBF 3,250 1,300 0 1.50 

21 PT Lippo Karawaci LPKR 680 510 4 0.34 

22 PT London Sumatera LSIP 12,850 8,350 61 0.55 

23 PT Malindo Feedmil MAIN 3,200 900 0 2.55 

24 PT Perusahaan Gas Negara PGAS 4,425 3,900 0 0.13 

25 PT Tambang Batubara Bukit Asam PTBA 22,950 17,250 0 0.33 

26 PT Pakuwon Jati PWON 900 540 0 0.66 

27 PT Semen Indonesia SMGR 9,450 7,550 248 0.28 

28 PT Summarecon Agung SMRA 1,090 600 0 0.82 

29 PT Surya Semesta Internusa SSIA 930 280 0 2.32 

30 PT United Tractor UNTR 23,800 15,500 430 0.56 

31 PT Unilever Indonesia UNVR 16,500 11,050 344 0.52 

32 PT Wijaya Karya WIKA 680 325 0 1.09 



Data Obyek Penelitian Berdasarkan Perubahan Harga saham, Dividen, dan Return 

Saham pada tahun 2011 

No Nama Perusahaan Ticker P P-1 D Return Saham 

1 PT AKR Corporindo AKRA 3,025 1,730 0 0.7485 

2 PT Astra International ASII 74,000 54,550 0 0.3565 

3 PT Alam Sutera Realty ASRI 460 295 6 0.5796 

4 PT Bank Central Asia BBCA 8,000 6,400 0 0.25 

5 PT Bank  Negara Indonesia BBNI 3,800 3,875 62 0 

6 PT Sentul City  BKSL 265 109 0 1.4311 

7 PT Bank Mandiri BMRI 6,750 6,500 105 0.0546 

8 PT Global Mediacom BMTR 990 650 0 0.523 

9 PT Bumi Serpong Damai BSDE 980 900 0 0.0888 

10 PT Charoen Pokphand Indonesia CPIN 2,150 1,840 0 0.1684 

11 PT Ciputra Development CTRA 540 350 0 0.5428 

12 PT Gudang Garam GGRM 62,050 40,000 1,000 0.576 

13 PT Indocement Tunggal Prakasa INTP 17,050 15,950 0 0.0689 

14 PT Jasa Marga JSMR 4,200 3,425 0 0.2262 

15 PT Kalbe Farma KLBF 3,400 3,250 95 0.07538 

16 PT Malindo Feedmil MAIN 4,900 3,200 0 0.53125 

17 PT Media Nusantara Citra MNCN 1,310 940 35 0.4308 

18 PT Semen Indonesia SMGR 11,450 9,450 331 0.24667 

19 PT Summarecon Agung SMRA 1,240 1,090 23 0.158 

20 PT United Tractor UNTR 26,350 23,800 635 0.13382 

21 PT Unilever Indonesia UNVR 18,800 16,500 0 0.139393 

 

 

 

 

 

 

 

 



Data Obyek Penelitian Berdasarkan Perubahan Harga saham, Dividen, dan Return 

Saham pada tahun 2012 

No Nama Perusahaan Ticker P P-1 D Return Saham 

1 PT Adhi Karya ADHI 1,760 580 23 2.07 

2 PT AKR Corporindo AKRA 4,150 3,025 65 0.40 

3 PT Astra International ASII 76,000 74,000 150 0.03 

4 PT Alam Sutera Realty ASRI 600 460 15 0.34 

5 PT Bank Central Asia BBCA 9,100 8,000 71 0.15 

6 PT Bank  Negara Indonesia BBNI 3,700 3,800 113 0.00 

7 PT Bank Republik Indonesia BBRI 6,950 6,750 225 0.06 

8 PT Bank Danamon Indonesia BDMN 5,650 4,100 126 0.41 

9 PT Sentul City  BKSL 189 265 0 0.41 

10 PT Global Mediacom BMTR 2,400 990 0 0.23 

11 PT Bumi Serpong Damai BSDE 1,110 980 15 0.14 

12 PT Charoen Pokphand Indonesia CPIN 3,650 2,150 46 0.71 

13 PT Ciputra Development CTRA 800 540 12 0.50 

14 PT XL Axiata EXCL 5,700 4,525 135 0.29 

15 PT Indofood INDF 5,850 4,600 185 0.31 

16 PT Indocement Tunggal Prakasa INTP 22,450 17,050 450 0.34 

17 PT Indo Tambangraya Megah ITMG 41,500 38,650 14,23

3 

0.44 

18 PT Jasa Marga JSMR 5,450 4,200 94 0.32 

19 PT Kalbe Farma KLBF 12,500 3,400 19 2.68 

20 PT Lippo Karawaci LPKR 1,000 660 0 0.52 

21 PT London Sumatera LSIP 11,500 11,250 66 0.03 

22 PT Malindo Feedmil MAIN 11875 4,900 0 1.23 

23 PT Multipolar MLPL 205 151 1 0.36 

24 PT Media Nusantara Citra MNCN 2,500 1,310 0 0.91 

25 PT Perusahaan Gas Negara PGAS 4,600 3,175 0 0.45 

26 PT Semen Indonesia SMGR 15,850 11,450 368 0.42 

27 PT Summarecon Agung SMRA 1,900 1,240 43 0.57 

28 PT Surya Semesta Internusa SSIA 1,080 720 30 0.54 

29 PT Telkom TLKM 9,050 7,050 436 0.35 

30 PT Unilever Indonesia UNVR 20,850 18,800 334 0.12 

31 PT Wijaya Karya WIKA 1,480 610 12 1.44 

 

 



Lampiran 3 

Hasil SPSS 20 

1. Statistika Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Revenue 82 13.00 19.05 16.1473 1.30571 

ROE 82 2.02 121.94 24.1189 17.62493 

Leverage 82 .13 1.31 .5059 .24871 

Return 82 .00 2.68 .5949 .59752 

Valid N (listwise) 82     

      

 

2. Uji pooled data 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 2.256 1.427  1.581 .118 

Revenue -.105 .089 -.230 -1.180 .242 

ROE .000 .005 -.009 -.053 .958 

Leverage -.001 .393 -.001 -.003 .997 

DT1 1.244 1.885 1.023 .660 .511 

DT2 -.031 2.036 -.023 -.015 .988 

DT1Rev -.100 .119 -1.324 -.838 .405 

DT2Rev -.005 .129 -.064 -.042 .967 

DT1ROE .008 .008 .209 1.000 .321 

DT2ROE .001 .008 .031 .144 .886 

DT1Lev .735 .588 .357 1.251 .215 

DT2Lev -.260 .691 -.103 -.376 .708 

a. Dependent Variable: Return_saham 



 

 

3. Uji Asumsi Klasik 

a. Uji Heterokedastisitas 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 2.026 .523  3.878 .000 

Revenue -.106 .033 -.350 -3.174 .002 

ROE .001 .002 .065 .595 .553 

Leverage .107 .173 .067 .619 .538 

a. Dependent Variable: ABS_RES 

 

 

b. Uji Otokorelasi 

 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .313a .098 .064 .57501 2.167 

a. Predictors: (Constant), Leverage, ROE, Revenue 

b. Dependent Variable: Return_saham 

 

 

 

 

 

 



c. Uji Multikolinearitas 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) 2.810 .793  3.544 .001   

Revenue -.147 .051 -.323 -2.912 .005 .914 1.095 

ROE .001 .003 .044 .401 .690 .933 1.072 

Leverage .244 .262 .101 .930 .355 .954 1.048 

a. Dependent Variable: Return_saham 

 

 

d. Uji Normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 84 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation .56452725 

Most Extreme Differences 

Absolute .191 

Positive .191 

Negative -.108 

Kolmogorov-Smirnov Z 1.748 

Asymp. Sig. (2-tailed) .004 

a. Test distribution is Normal. 

b. Calculated from data. 

 

 

 

 

 

 



4. Regresi Linier Berganda 

 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .313a .098 .064 .57501 

a. Predictors: (Constant), Leverage, ROE, Revenue 

b. Dependent Variable: Return_saham 

 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 2.810 .793  3.544 .001 

Revenue -.147 .051 -.323 -2.912 .005 

ROE .001 .003 .044 .401 .690 

Leverage .244 .262 .101 .930 .355 

a. Dependent Variable: Return_saham 

 

 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 2.881 3 .960 2.905 .040b 

Residual 26.451 80 .331   

Total 29.333 83    

a. Dependent Variable: Return_saham 

b. Predictors: (Constant), Leverage, ROE, Revenue 

 


