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Lampiran 1 

Sampel Penelitian 

 

NO. NAMA PERUSAHAAN KODE 

1 Akasha Wira International Tbk ADES 

2 PT. Polychem Indonesia Tbk. ADMG 

3 Tiga Pilar Sejahtera Food Tbk AISA 

4 Argha Karya Prima Industry Tbk. AKPI 

5 Alkindo Naratama Tbk. ALDO 

6 Asiaplast Industries Tbk. APLI 

7 Argo Pantes Tbk. ARGO 

8 Sepatu Bata Tbk BATA 

9 Berlina Tbk BRNA 

10 Cahaya Kalbar Tbk CEKA 

11 Delta Djakarta Tbk DLTA 

12 Darya Varia Laboratoria Tbk DVLA 

13 PT. Eratex Djaja Tbk. ERTX 

14 PT. Ever Shine Tex Tbk. ESTI 

15 Fajar Surya Wisesa Tbk. FASW 

16 Lotte Chemical Titan Tbk. FPNI 

17 Gudang Garam Tbk GGRM 

18 PT. Panasia Indo Resources Tbk. HDTX 

19 Hanjaya Mandala Sampoerna Tbk HMSP 

20 Indofood CBP Sukses Makmur Tbk ICBP 

21 Champion Pasific Indonesia Tbk IGAR 

22 Indofarma (Persero) Tbk. INAF 

23 Indofood Sukses Makmur Tbk INDF 

24 PT. Indo Rama Synthetics Tbk. INDR 

25 Indah Kiat Pulp & Paper Tbk. INKP 

26 Toba Pulp Lestari Tbk INRU 

27 Indopoly Swakarsa Industry Tbk IPOL 

28 Kimia Farma Tbk KAEF 

29 Kertas Basuki Rachmat Indonesia Tbk. KBRI 

30 Kedawung Setia Industrial Tbk KDSI 

31 Kedaung Indah Can Tbk KICI 

32 Kalbe Farma Tbk. KLBF 

33 Langgeng Makmur Indonesia Tbk. LMPI 

34 Martina Berto Tbk. MBTO 

35 Merck Indonesia Tbk MERK 

36 Multi Bintang Indonesia Tbk. MLBI 

37 Mustika Ratu Tbk. MRAT 
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Lanjutan Lampiran 1 

Sampel Penelitian 

 

NO. NAMA PERUSAHAAN KODE 

38 Mayora Indah Tbk MYOR 

39 PT. Pan Brothers Tbk. PBRX 

40 Prashida Aneka Niaga Tbk PSDN 

41 Pyridam Farma Tbk PYFA 

42 PT. Ricky Putra Globalindo Tbk RICY 

43 Bentoel Internasional Investama Tbk. RMBA 

44 Nippon Indosari Corporindo Tbk ROTI 

45 Merck Sharp Dohme Pharma Tbk. SCPI 

46 Sekar Laut Tbk. SKLT 

47 Suparma Tbk SPMA 

48 Taisho Pharmaceutical Indonesia Tbk. SQBI 

49 PT. Sunson Textile Manufacture Tbk. SSTM 

50 Siantar Top Tbk STTP 

51 Mandom Indonesia Tbk TCID 

52 PT. Tifico Fiber Indonesia Tbk. TFCO 

53 Pabrik Kertas Tjiwi Kimia Tbk. TKIM 

54 Trias Sentosa Tbk. TRST 

55 Tempo Scan Pasific Tbk TSPC 

56 Ultrajaya Milk Industry and Trading Company Tbk ULTJ 

57 Unilever Indonesia Tbk UNVR 

58 Yana Prima Hasta Persada Tbk YPAS 
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Lampiran 2 

Data dan atau Instrumen Alat pengukuran 

Tahun 2012 

NO. KODE 
2012 

CR(x) DER(x) ROA(%) PBV(x) R(%) 

1 AISA 1.27 0.90 6.55 1.55 118 

2 CEKA 1.03 1.22 5.67 0.83 37 

3 DLTA 5.26 0.25 28.63 6.83 129 

4 ICBP 2.72 0.49 12.83 3.8 50 

5 INDF 2.05 0.74 8.20 1.50 27 

6 MLBI 0.58 2.49 39.35 47.27 106 

7 MYOR 2.76 1.71 8.94 5.00 40 

8 PSDN 1.61 0.67 3.75 0.72 -34 

9 ROTI 1.12 0.81 12.37 10.48 108 

10 SKLT 1.41 0.93 3.18 0.96 29 

11 STTP 1.00 1.16 5.97 2.37 52 

12 ULTJ 2.02 0.44 14.59 2.29 23 

13 GGRM 2.17 0.56 9.85 4.07 -9 

14 HMSP 1.78 0.97 37.35 19.73 54 

15 RMBA 1.64 2.6 -4.66 2.18 -27 

16 DVLA 4.31 0.28 13.85 2.25 47 

17 INAF 2.1 0.83 3.56 1.57 102 

18 KAEF 2.8 0.44 9.9 2.85 118 

19 KLBF 3.41 0.28 18.81 7.3 56 

20 MERK 3.87 0.37 18.93 8.17 15 

21 PYFA 2.41 0.55 3.9 1.08 1 

22 SCPI 2.72 24.48 -4.07 6.51 25 

23 SQBI 4.85 0.22 34.05 7.49 87 

24 TSPC 3.09 0.38 13.89 5 46 

25 ADES 1.94 0.47 21.42 5.42 90 

26 MBTO 3.71 0.4 7.6 0.94 -7 

27 MRAT 6.02 0.18 7.55 0.54 -2 

28 TCID 7.73 0.15 11.95 2.02 43 

29 UNVR 0.64 1.94 42.67 40.09 11 

30 KICI 4.8 0.43 2.37 0.56 50 

31 LMPI 1.24 0.99 0.28 0.63 24 

32 AKPI 1.4 1.03 4.58 0.65 -22 

33 APLI 1.44 0.53 1.25 0.59 15 

34 BRNA 0.97 1.55 7.87 1.6 -60 

35 FPNI 0.91 2.02 -5.44 0.71 -27 

36 IGAR 4.36 0.29 14.24 1.63 -21 

37 IPOL 0.88 1.01 2.77 0.55 -20 
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Lanjutan Lampiran 2 

Data dan atau Instrumen Alat Pengukuran 

Tahun 2012 

NO. KODE 

2012 

CR(x) DER(x) ROA(%) PBV(x) R(%) 

38 TRST 1.3 0.62 5.12 0.72 -12 

39 YPAS 1.34 1.12 4.71 2.72 -1 

40 ALDO 1.3 0.5 6.39 2.4 27 

41 FASW 0.58 2.09 0.09 3.5 -42 

42 INKP 1.68 2.21 0.74 0.19 -45 

43 INRU 0.73 1.56 -0.99 1.55 4 

44 KBRI 2.3 0.04 4.93 0.6 0 

45 KDSI 1.59 0.81 6.45 0.63 102 

46 SPMA 2.65 1.14 2.4 0.56 21 

47 TKIM 2.41 2.46 1.32 0.35 -7 

48 BATA 2.12 0.48 12.07 2.01 9 

49 ADMG 2.15 0.87 1.81 0.46 -37 

50 ARGO 0.79 7.17 -7.67 1.52 -9 

51 ERTX 1.04 3.99 2.59 0.55 63 

52 ESTI 1.00 1.20 -5.79 0.91 0 

53 HDTX 0.93 1.14 0.22 2.29 400 

54 INDR 1.12 1.32 0.66 0.32 -28 

55 PBRX 1.31 1.43 7.36 1.75 7 

56 RICY 2.25 1.30 2.01 0.3 5 

57 SSTM 1.72 1.84 -1.74 0.55 -26 

58 TFCO 1.19 0.32 8.51 0.91 24 

 

Tahun 2013 

NO. KODE 
2013 

CR(x) DER(x) ROA(%) PBV(x) R(%) 

1 AISA 1.75 1.13 6.90 1.77 32 

2 CEKA 1.63 1.02 6.06 0.65 -11 

3 DLTA 4.71 0.28 31.19 8.99 49 

4 ICBP 2.41 0.60 10.75 4.48 31 

5 INDF 1.68 1.05 6.30 1.53 13 

6 MLBI 0.98 0.80 66.9 25.6 62 

7 MYOR 2.40 1.48 10.38 5.90 30 

8 PSDN 1.68 0.63 3.12 0.52 -27 

9 ROTI 1.14 1.32 8.66 1.31 -85 

10 SKLT 1.23 1.16 3.78 0.89 0 
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Lanjutan Lampiran 2 

Data dan atau Instrumen Alat Pengukuran 

Tahun 2013 

NO. KODE 
2013 

CR(x) DER(x) ROA(%) PBV(x) R(%) 

11 STTP 1.14 1.12 7.78 2.93 48 

12 ULTJ 2.47 0.40 11.56 6.45 238 

13 GGRM 1.72 0.73 8.63 2.75 -25 

14 HMSP 1.75 0.94 39.43 19.32 4 

15 RMBA 1.18 9.47 -11.28 4.68 -2 

16 DVLA 4.24 0.3 10.57 2.69 30 

17 INAF 1.27 1.19 -4.18 0.8 -54 

18 KAEF 2.43 0.52 8.72 2.02 -20 

19 KLBF 2.84 0.33 17.71 6.89 18 

20 MERK 3.98 0.36 25.17 8.27 24 

21 PYFA 1.54 0.86 3.53 0.84 -17 

22 SCPI 2.61 70.83 -1.63 10.05 -7 

23 SQBI 4.97 0.21 35.49 0.31 28 

24 TSPC 2.96 0.4 12.46 3.79 -13 

25 ADES 1.81 0.41 12.61 4.46 4 

26 MBTO 3.99 0.36 2.73 0.72 -20 

27 MRAT 6.05 0.16 -0.23 0.53 -5 

28 TCID 3.57 0.24 10.95 2.02 8 

29 UNVR 0.67 1.99 42.13 46.63 25 

30 KICI 5.77 0.33 7.54 0.5 0 

31 LMPI 1.19 1.07 -1.46 0.55 -16 

32 AKPI 1.36 1.03 8.92 0.54 1.25 

33 APLI 1.84 0.39 0.61 0.45 -24.41 

34 BRNA 0.81 2.68 1.92 1.03 -35 

35 FPNI 0.94 1.92 -2.12 0.73 -3.47 

36 IGAR 3.39 0.39 11.12 0.13 -21.33 

37 IPOL 0.89 0.83 3.92 0.52 1 

38 TRST 1.14 0.91 11.79 0.41 -27.53 

39 YPAS 1.18 2.59 1.01 2.58 -1 

40 ALDO 1.3 0.54 10.9 2.6 40 

41 FASW 1.42 2.65 -4.37 3.22 -21 

42 INKP 1.46 1.95 3.26 0.27 106 

43 INRU 0.64 1.54 1.17 0.97 -21 

44 KBRI 1.39 0.14 -2.31 0.61 0 

45 KDSI 1.44 1.42 4.23 0.4 -30 

46 SPMA 1.2 1.34 -1.35 0.41 -28 

47 TKIM 2.22 2.26 1.05 0.25 -9 
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Lanjutan Lampiran 2 

Data dan atau Instrumen Alat Pengukuran 

Tahun 2013 

NO. KODE 
2013 

CR(x) DER(x) ROA(%) PBV(x) R(%) 

48 BATA 1.69 0.72 6.51 0.03 -27 

49 ADMG 2.64 0.76 -0.10 0.28 -40 

50 ARGO 0.67 6.17 4.49 1.23 20 

51 ERTX 1.01 3.37 1.53 0.47 -14 

52 ESTI 0.86 1.46 -9.05 1.95 19 

53 HDTX 0.45 2.30 -9.19 0.88 -56 

54 INDR 1.12 1.47 0.55 0.23 -30 

55 PBRX 3.34 1.36 4.48 3.94 -11 

56 RICY 1.77 1.91 0.78 0.29 -1 

57 SSTM 1.31 1.95 -1.64 0.34 -41 

58 TFCO 1.61 0.24 -2.59 0.67 -19 

 

Tahun 2014 

NO. KODE 
2014 

CR(x) DER(x) ROA(%) PBV(x) R(%) 

1 AISA 2.66 1.05 5.12 1.86 47 

2 CEKA 1.47 1.39 3.03 0.83 29 

3 DLTA 4.47 0.3 29.04 8.17 3 

4 ICBP 2.18 0.66 10.12 5.08 28 

5 INDF 1.81 1.08 5.60 1.44 2 

6 MLBI 0.51 3.03 35.32 0.45 0 

7 MYOR 2.09 1.51 4.00 4.56 -20 

8 PSDN 1.46 0.64 -4.53 0.54 -5 

9 ROTI 1.37 1.23 8.80 1.46 36 

10 SKLT 1.18 1.16 4.97 1.35 67 

11 STTP 1.48 1.08 7.26 4.61 86 

12 ULTJ 3.34 0.29 9.71 4.74 -17 

13 GGRM 1.62 0.75 9.26 3.51 45 

14 HMSP 1.53 1.1 35.28 22.29 10 

15 RMBA 1 -8.34 -22.23 -2.7 -9 

16 DVLA 5.18 0.28 6.54 1.97 -23 

17 INAF 1.3 1.11 0.09 1.86 132 

18 KAEF 2.39 0.65 7.96 4.55 148 

19 KLBF 3.4 0.27 17.13 8.47 46 

20 MERK 4.59 0.29 25.32 6.47 -15 

21 PYFA 1.63 0.79 1.53 0.75 -8 
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Lanjutan Lampiran 2 

Data dan atau Instrumen Alat Pengukuran 

Tahun 2014 

NO. KODE 
2014 

CR(x) DER(x) ROA(%) PBV(x) R(%) 

22 SCPI 2.45 -31.04 -4.74 -2.38 0 

23 SQBI 4.37 0.25 35.87 0.29 4 

24 TSPC 3 0.35 12.05 3.12 -12 

25 ADES 1.54 0.53 6.14 2.74 -31 

26 MBTO 3.95 0.37 0.48 0.47 -34 

27 MRAT 3.61 0.3 1.23 0.39 -25 

28 TCID 1.8 0.44 9.43 2.75 47 

29 UNVR 0.92 1.6 40.18 43.14 24 

30 KICI 7.9 0.23 4.86 0.47 -1 

31 LMPI 1.24 1.03 1.48 0.44 -19 

32 AKPI 1.13 1.15 0.75 0.54 2.46 

33 APLI 2.88 0.21 3.67 0.54 24.61 

34 BRNA 1.05 2.64 4.53 1.33 54.94 

35 FPNI 0.78 1.76 -2.51 0.64 -18.01 

36 IGAR 4.12 0.33 15.69 0.21 94.91 

37 IPOL 0.87 0.84 1.4 0.55 8 

38 TRST 1.24 0.85 2.01 0.61 52 

39 YPAS 1.38 0.98 -2.78 2.06 -24 

40 ALDO 1.33 0.55 5.7 2.54 11 

41 FASW 0.98 2.39 1.55 2.49 -19 

42 INKP 1.38 1.71 1.93 0.19 -25 

43 INRU 1 1.58 0.44 0.99 5 

44 KBRI 1.79 0.92 -1.24 0.63 0 

45 KDSI 1.37 1.4 4.67 0.37 6 

46 SPMA 3.65 1.6 2.34 0.37 -6 

47 TKIM 1.9 1.91 0.81 0.1 -53 

48 BATA 1.55 0.81 9.13 0.03 4 

49 ADMG 2.55 0.58 -5.25 0.22 -25 

50 ARGO 0.41 -7.72 -20.80 -7.68 -4 

51 ERTX 1.00 2.64 4.95 0.87 125 

52 ESTI 0.71 1.96 -9.17 1.71 2 

53 HDTX 0.97 5.87 -2.49 0.97 -6 

54 INDR 1.08 1.44 0.91 0.17 -23 

55 PBRX 3.86 0.79 2.75 2.98 20 

56 RICY 1.75 1.95 1.29 0.28 1 

57 SSTM 1.2 1.99 -1.65 0.47 30 

58 TFCO 1.84 0.18 -1.35 1.21 80 
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Lanjutan Lampiran 2 

Data dan atau Instrumen Alat Pengukuran 

Tahun 2015 

NO. KODE 
2015 

CR(x) DER(x) ROA(%) PBV(x) R(%) 

1 AISA 1.62 1.28 4.18 0.98 -42 

2 CEKA 1.53 1.32 6.88 0.62 -10 

3 DLTA 6.42 0.22 18.42 4.9 -33 

4 ICBP 2.32 0.62 11.38 4.79 3 

5 INDF 1.7 1.12 5.3 1.05 -23 

6 MLBI 0.58 1.74 23.97 22.54 -31 

7 MYOR 2.36 1.18 11.16 5.25 46 

8 PSDN 1.21 0.91 -6.94 0.54 -15 

9 ROTI 2.05 1.27 9.74 5.38 -9 

10 SKLT 1.19 1.48 4.82 1.68 23 

11 STTP 1.57 0.9 9.56 3.91 5 

12 ULTJ 3.74 0.26 14.8 4.07 6 

13 GGRM 1.77 0.67 10.17 2.78 -9 

14 HMSP 6.56 0.18 27.24 13.66 37 

15 RMBA 2.2 -5.02 -12.86 -1.17 -2 

16 DVLA 3.52 0.41 7.56 1.49 -23 

17 INAF 1.26 1.58 0.46 0.87 -53 

18 KAEF 1.93 0.73 5.8 2.59 -41 

19 KLBF 3.69 0.25 15.21 5.65 -28 

20 MERK 3.65 0.35 23.19 6.4 -15 

21 PYFA 1.99 0.58 2.57 0.59 -17 

22 SCPI 1.27 13.97 9.57 1.03 0 

23 SQBI 3.57 0.31 32.03 0.92 7 

24 TSPC 2.53 0.44 9.25 1.81 -39 

25 ADES 1.38 0.98 5.54 1.82 -26 

26 MBTO 3.13 0.49 -1.33 0.34 -30 

27 MRAT 3.15 0.31 -0.38 0.23 -41 

28 TCID 4.99 0.21 25.98 1.93 -6 

29 UNVR 0.65 2.25 37.28 58.48 15 

30 KICI 5.74 0.43 18.99 0.36 -7 

31 LMPI 1.25 0.97 0.7 0.28 -35 

32 AKPI 1.03 1.6 2.8 0.53 5 

33 APLI 1.17 0.39 0.38 0.44 -20 

34 BRNA 1.14 1.19 24.17 0.66 4 

35 FPNI 0.88 1.42 1.37 0.36 1 

36 IGAR 4.96 0.23 13.74 0.7 -29 

37 IPOL 0.87 0.83 -0.25 0.72 -38 
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Lanjutan Lampiran 2 

Data dan atau Instrumen Alat Pengukuran 

Tahun 2015 

NO. KODE 
2015 

CR(x) DER(x) ROA(%) PBV(x) R(%) 

38 TRST 1.3 0.71 6.38 0.44 -18 

39 YPAS 1.22 0.85 -3.69 3.55 60 

40 ALDO 1.34 1.14 6.58 2.36 0 

41 FASW 1.06 1.85 12.38 1.05 -37 

42 INKP 1.4 1.68 3.3 0.95 -9 

43 INRU 1.02 1.66 -0.7 0.32 -72 

44 KBRI 0.8 1.79 -10.7 0.83 0 

45 KDSI 1.15 2.1 0.58 0.2 -48 

46 SPMA 0.93 1.84 -1.97 0.2 -48 

47 TKIM 1.43 1.8 0.98 0.49 -42 

48 BATA 2.47 0.45 16.2 2.13 -19 

49 ADMG 2.55 0.56 -5.44 0.17 -46 

50 ARGO 0.29 -2.74 -8.46 -9.4 -22 

51 ERTX 1.25 2.09 10.08 1.8 43 

52 ESTI 0.67 3.36 -18.44 0.64 -7 

53 HDTX 0.71 1.89 -7.29 0.22 127 

54 INDR 1.14 1.71 1.65 1.52 -1 

55 PBRX 3.59 1.05 2.37 6.99 11 

56 RICY 1.18 1.99 1.03 0.25 -9 

57 SSTM 1.21 1.95 -1.94 0.24 -50 

58 TFCO 3.03 0.1 -0.4 1.8 0 
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Lampiran 3 

Hasil Pengolahan Data 

 

A. Statistik Deskriptif 

Statistics 

 CR DER ROA PBV RETURN 

N 
Valid 182 182 182 182 182 

Missing 0 0 0 0 0 

Mean 2.1440 1.3879 7.0990 3.2642 1.9152 

Std. Deviation 1.41651 6.24072 12.15206 7.71470 23.55032 

Minimum .29 -31.04 -22.23 -9.40 -38.00 

Maximum 7.90 70.83 66.90 58.48 62.00 

 

B. Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 182 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 21.62875693 

Most Extreme Differences 

Absolute .080 

Positive .080 

Negative -.056 

Kolmogorov-Smirnov Z 1.078 

Asymp. Sig. (2-tailed) .195 

a. Test distribution is Normal. 

b. Calculated from data. 

 

C. Uji Multikolinearitas 

 

Model Collinearity Statistics 

Tolerance VIF 

  1 

(Constant)   

CR .844 1.185 

DER .967 1.035 

ROA .467 2.140 

PBV .496 2.017 
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Lanjutan Lampiran 3 

Hasil Pengolahan Data 

 

D. Uji Heteroskedastisitas 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 16.217 1.725  9.402 .000 

CR .445 .698 .052 .638 .524 

DER -.072 .148 -.037 -.489 .625 

ROA .168 .109 .167 1.539 .126 

PBV -.147 .167 -.093 -.879 .380 

a. Dependent Variable: ABS_RES 

 

E. Uji Autokorelasi 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 .396a .157 .137 21.87178 1.912 

a. Predictors: (Constant), PBV, CR, DER, ROA 

b. Dependent Variable: RETURN 

 

F. Koefisien Determinasi 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .396a .157 .137 21.87178 

a. Predictors: (Constant), PBV, CR, DER, ROA 

b. Dependent Variable: RETURN 
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Lanjutan Lampiran 3 

Hasil Pengolahan Data 

 

G. Uji F 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 15713.431 4 3928.358 8.212 .000b 

Residual 84672.366 177 478.375   

Total 100385.797 181    

a. Dependent Variable: RETURN 

b. Predictors: (Constant), PBV, CR, DER, ROA 

 

H. Uji t 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) -5.769 3.089  -1.867 .064 

CR 1.198 1.249 .072 .958 .339 

DER -.019 .265 -.005 -.073 .942 

ROA .608 .196 .314 3.107 .002 

PBV .253 .299 .083 .846 .399 

a. Dependent Variable: RETURN 




