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Lampiran 

Lampiran 1 : Daftar Perusahaan yang Menjadi Sempel Beserta Data Return on Equity, 

Current Ratio, Debt to Total Equity Ratio, dan Return Saham Dari Periode Tahun 

2011-2014 

  

Nama 

Perusahaan Tahun 

Return 

On 

Equity 

Current 

Ratio 

Debt to Total 

Equity Ratio 

Total Asset 

Turnover 

Return 

Saham 

ADES 2011 20.57 1.71 0.6 0.95 -0.37654321 

  2012 39.87 1.94 0.47 1.22 0.900990099 

  2013 21.02 1.81 0.41 1.14 0.041666667 

  2014 10.49 1.54 0.53 1.15 -0.95375458 

CEKA 2011 23.78 1.69 1.03 1.5 -0.13636364 

  2012 12.59 1.03 1.22 1.09 0.368421053 

  2013 12.28 1.63 1.02 2.37 -0.10769231 

  2014 7.26 1.47 1.39 2.88 -1.29230769 

MYOR 2011 19.95 2.22 1.72 1.43 -0.05641026 

  2012 24.21 2.76 1.71 1.27 0.27173913 

  2013 26.75 2.44 1.47 1.24 0.128205128 

  2014 10.06 2.09 1.51 1.38 -0.52820513 

ULTJ 2011 10.75 1.48 0.65 0.96 0.325591491 

  2012 21.08 2.02 0.44 1.16 0.403553299 

  2013 16.13 2.47 0.4 1.23 0.516654028 

  2014 12.51 3.34 0.29 1.34 0.280262182 

SKLT 2011 -4.86 1.74 0.74 1.61 0.792207792 

  2012 -6.15 1.41 0.93 1.61 0.52173913 

  2013 -8.19 1.23 1.16 1.88 0.476190476 

  2014 -10.75 1.18 1.16 2.06 -0.08730159 

AISA 2011 8.18 1.89 0.96 0.49 2.875 

  2012 12.47 1.27 0.9 0.71 -0.33870968 

  2013 14.71 1.75 1.13 0.81 -0.26829268 

  2014 10.52 2.66 1.05 0.7 -0.20789779 

INDF 2011 15.87 1.91 0.7 0.85 -0.30575035 

  2012 14.47 2.05 0.74 0.85 1.181818182 

  2013 12.92 1.68 1.05 0.72 0.324074074 

  2014 11.67 1.81 1.08 0.74 -0.72578348 

FAST 2011 27.57 1.8 0.86 2.06 0.43902439 

  2012 20.8 1.77 0.8 2 -0.16949153 

  2013 14.2 1.7 0.84 1.95 -0.04081633 

  2014 12.74 1.88 0.81 1.95 -0.75918367 

SMAR  2011 24.34 1.86 1.01 2.15 1.225806452 

  2012 24.37 2.1 0.82 1.69 2.550724638 

  2013 15.31 1.11 1.83 1.3 0.632653061 

  2014 18.57 1.08 1.68 6.93 -0.75197124 
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Lampiran 2 : Objek Penelitian 

Nomor Nama Perusahaan Kode 

1 Akasha Wira International Tbk ADES 

2 Tiga Pilar Sejahtera Food Tbk AISA 

3 Cahaya Kalbar Tbk CEKA 

4 Indofood Sukses Makmur Tbk INDF 

5 Mayora Indah Tbk MYOR 

6 Sekar Laut Tbk SKLT 

7 PT Fast Food Indonesia Tbk FAST 

8 PT Sinar Mas Agro Resources Technology Tbk SMAR 

9 Ultrajaya Milk Industry and Trading Company Tbk ULTJ 
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Lampiran 3 : Deskriptif Statistik dari Return on Equity (ROE), Current Ratio (CR), 

Debt to Equity Ratio (DER), Total Asset Turnover (TATO), dan Return Saham 

 

  

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROE 

CR 

DER 

TATO 

RETURN SAHAM 

36 

36 

36 

36 

36 

-10.75 

1.03 

.29 

.49 

-1.29 

39.87 

3.34 

1.83 

6.93 

2.88 

14.3906 

1.8200 

.9753 

1.5391 

.1986 

10.27427 

.49215 

.40070 

1.07280 

.84166 

Valid N (listwise) 36     
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Lampiran 4 : Uji Asumsi Klasik  

   Tabel 4.1 Uji Multikolinearitas 

Collinearity Statistics 

Tolerance VIF 

  

.868 1.153 

.773 1.293 

.871 1.148 

.817 1.225 

 

 

          Tabel 4.2 Uji Autokorelasi 

Runs Test 

  Unstandardized 

Residual 

Test 

Valuea -0.0681 

Cases < 

Test 

Value 18 

Cases 

>= Test 

Value 18 

Total 

Cases 36 

Number 

of Runs 16 

Z -0.845 

Asymp. 

Sig. (2-

tailed) 0.398 

a. Median 
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                     Tabel 4.3 Uji Heterokedastisitas 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

  

B Std. 

Error 

Beta 

(Constant) 0.372 0.785   0.474 0.639 

ROE 0.007 0.015 0.081 0.438 0.664 

CR 0.079 0.335 0.046 0.235 0.816 

DebtToEquity -0.161 0.387 -0.077 

-

0.415 0.681 

TATO -0.166 0.149 -0.211 -1.11 0.276 

 

                           Tabel 4.4 Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

  Unstandardized 

Residual 

N 36 

Normal 

Parametersa,b 

Mean 0.00E+00 

Std. 

Deviation 0.8066533 

Most 

Extreme 

Differences 

Absolute 0.141 

Positive 0.141 

Negative -0.062 

Kolmogorov-Smirnov Z 0.848 

Asymp. Sig. (2-tailed) 0.469 

a. Test distribution is Normal. 

b. Calculated from data. 
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Lampiran 5 : Tabel Uji Statistik 

 

Rangkuman Tabel Uji Statistik 

 

Coefficientsa      

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Keterangan 

B Beta 

 

(Constant) 0.372 

0.007 

0.079 

 

 

-0.161 

-0.166 

  
0.474 0.639 

F = 0.687 

Sig. = .606 

R square = 0.081 ROE 0.081 0.438 0.664 

CR 0.046 0.235 0.816 

DER -0.077 

-

0.415 0.681 

TATO -0.211 -1.11 0.276 

a. Dependent Variable: RETURNSAHAM      




