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Lampiran 1 DAFTAR PERUSAHAAN YANG DITELITI 

 

No Kode Nama Perusahaan 

1 AALI PT Astra Agro Lestari, Tbk. 

2 ANTM PT Aneka Tambang, Tbk. 

3 ASII PT Astra International, Tbk. 

4 BLTA PT Berlian Laju Tanker Tbk. 

5 INCO PT International Nickel Tbk. 

6 INDF PT Indofood Tbk. 

7 INKP PT Indah Kiat Pulp & Paper 

8 ISAT PT Indosat Tbk. 

9 LSIP PT London Sumatera Tbk. 

10 MEDC PT Medco Energi International 

11 PGAS PT Perusahaan Gas Negara Tbk. 

12 PTBA PT Tambang Batubara Bukit Asam Tbk. 

13 SMCB PT Holcim Indonesia Tbk. 

14 TLKM PT Telekomunikasi Indonesia 

15 UNSP PT Bakrie Sumatera Plantations 

16 UNTR PT United Tractors Tbk. 
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Lampiran 2 DATA PERUSAHAAN TAHUN 2007 

 

NO Company 
Return 
Saham 

ROA ROE DER EPS PBV 

                

1 AALI 122.22 36.87 48.60 0.28 1253.00 10.86 

2 ANTM -44.06 42.64 58.57 0.37 538.00 0.97 

3 ASII 73.89 10.25 24.18 1.17 1610.00 4.10 

4 BLTA 55.17 3.72 23.17 5.23 182.49 3.32 

5 INCO 211.16 88.83 120.91 0.36 1111.96 7.64 

6 INDF 90.74 6.99 28.98 2.62 103.81 3.41 

7 INKP -10.64 2.03 5.73 1.82 158.10 0.25 

8 ISAT 27.41 6.47 17.71 1.72 375.79 2.82 

9 LSIP 61.36 21.20 36.06 0.70 413.34 6.28 

10 MEDC 45.07 5.20 21.30 2.85 18.50 3.38 

11 PGAS 32.33 12.06 38.90 2.11 346.39 11.05 

12 PTBA 240.43 26.94 37.80 0.40 329.93 9.88 

13 SMCB 161.19 2.59 8.26 2.19 22.11 5.94 

14 TLKM 3.55 31.19 75.84 1.16 637.75 6.06 

15 UNSP 136.29 7.98 14.42 0.81 54.54 3.61 

16 UNTR 68.7 15.75 35.73 1.26 523.58 5.42 

 



 

73 

 

Lampiran 3 Data Perusahaan 2008 

 

NO Company 
Return 
Saham 

ROA ROE DER EPS PBV 

                

1 AALI -65.00 60.58 76.60 0.23 1670.76 2.99 

2 ANTM -75.64 18.84 23.93 0.26 143.43 1.29 

3 ASII -61.36 19.03 46.44 19.03 2270.30 1.29 

4 BLTA -77.92 6.28 26.58 3.24 339.48 0.45 

5 INCO -97.99 25.14 30.46 0.21 395.97 1.15 

6 INDF -63.88 6.57 30.59 3.11 117.81 0.96 

7 INKP 30.95 3.31 9.19 1.78 405.18 0.26 

8 ISAT -31.13 4.50 13.36 1.95 345.70 1.79 

9 LSIP -72.54 26.96 41.50 0.54 679.74 1.25 

10 MEDC -60.50 25.24 68.16 1.68 920.71 0.78 

11 PGAS -82.46 5.02 18.11 2.47 27.60 8.80 

12 PTBA -42.50 41.78 63.82 0.51 741.18 3.98 

13 SMCB -64.00 3.95 11.96 2.02 36.83 1.90 

14 TLKM -24.17 22.26 59.20 1.38 526.76 4.35 

15 UNSP -88.18 5.95 11.33 0.90 45.82 0.40 

16 UNTR -57.61 16.86 34.60 1.05 799.77 1.32 
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Lampiran 4 DATA PERUSAHAAN 2009 

 

NO Company 
Return 
Saham 

ROA ROE DER EPS PBV 

                

1 AALI 139.13 33.02 40.16 0.18 1054.55 5.75 

2 ANTM 101.83 7.89 9.62 0.21 63.35 2.58 

3 ASII 228.91 18.44 41.11 1.00 2480.02 3.52 

4 BLTA 12.07 -11.41 -46.06 3.04 -450.83 0.67 

5 INCO 89.12 11.61 14.97 0.29 161.78 2.43 

6 INDF 291.72 10.06 40.02 2.45 236.42 3.07 

7 INKP 58.18 -2.12 -6.19 1.92 -273.33 0.51 

8 ISAT -17.83 4.06 12.43 2.05 275.72 1.43 

9 LSIP 192.62 20.78 26.44 0.27 518.47 2.99 

10 MEDC 32.41 2.48 7.13 1.85 54.44 1.20 

11 PGAS 52.60 28.77 70.30 1.35 256.96 8.06 

12 PTBA 150.00 46.57 65.98 0.40 1183.84 6.97 

13 SMCB 146.03 17.85 39.13 1.19 116.89 3.96 

14 TLKM 31.23 22.91 57.32 1.22 562.11 4.89 

15 UNSP 124.62 7.25 13.78 0.90 66.73 0.82 

16 UNTR 259.77 22.31 39.33 0.76 1147.46 3.72 
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Lampiran 5 DATA PERUSAHAAN 2010 

 

NO Company 
Return 
Saham 

ROA ROE DER EPS PBV 

                

1 AALI 17.98 33.71 41.10 0.19 1280.70 5.72 

2 ANTM 11.36 18.46 23.72 0.28 176.49 2.44 

3 ASII 58.93 18.64 42.65 1.10 3548.60 4.48 

4 BLTA -49.23 -5.40 -22.39 3.14 -120.01 0.62 

5 INCO 36.99 26.54 34.61 0.30 395.18 3.21 

6 INDF 41.07 11.49 32.37 1.34 336.30 2.55 

7 INKP -5.75 1.24 3.66 1.95 21.38 0.50 

8 ISAT 15.56 4.06 13.36 1.95 345.70 1.64 

9 LSIP 54.62 24.85 30.34 0.22 757.25 3.85 

10 MEDC 40.37 9.47 27.46 1.86 223.77 1.59 

11 PGAS 17.15 25.13 58.14 1.22 257.38 7.73 

12 PTBA 33.04 29.80 40.83 0.36 871.86 8.31 

13 SMCB 46.65 11.00 16.83 0.53 108.11 2.53 

14 TLKM -12.74 21.47 48.21 0.98 572.27 3.61 

15 UNSP -32.76 5.35 11.89 1.20 59.44 0.64 

16 UNTR 56.32 17.04 31.37 0.84 1164.13 4.91 
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Lampiran 6 UJI STATISTIK DESKRIPTIF   

 

Descriptive Statistics 

  Minimum Maksimum Mean Std. Deviation N 

ROA -11.41 88.83 18.4464 15.62205 61 

ROE -46.06 120.91 1.4413 .30981 61 

DER .18 19.03 1.5385 2.47219 61 

EPS -450.83 3548.60 581.0431 662.32312 61 

PBV .25 11.05 3.6566 2.73286 61 

Valid N (listwise) 
        

61 
        

 

 

Lampiran 7 UJI NORMALITAS 

 

  Null Hypothesis Test Sig. Decision 

  The distribution of Unstandardized One-Sample 
 

Retain the 

1 Residual is normal with mean -0.00 Komolgorov- .483 null 

  and standard deviation 0.83 Smirnov Test   hypothesis 

Asymptotic significances are displayed. The significance level is .05. 
  

 

Lampiran 8 UJI MULTIKOLINEARITAS 

 

    Collinearity Statistics 

Model   Tolerance VIF 

1 (Constant)     

  ROA .354 2.821 

  ROE .337 2.970 

  EPS .817 1.223 

  PBV .706 1.416 

  DER .747 1.339 

a. Dependent Variable: Return 
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Lampiran 9 UJI HETEROKEDASTISITAS 

 

        Standardized 
Coefficients 

    

    Unstandardized Coefficients     

Model   B Std. Error Beta t Sig. 

1 (Constant) .256 .439   .582 .563 

  ROA -.001 .008 -.031 -.139 .890 

  ROE .262 .392 .151 .667 .507 

  DER -.027 .032 -.126 -.869 .389 

  EPS -1.465E-005 .000 -.018 -.116 .908 

  PBV .018 .030 .093 .611 .543 

a. Depedent Variable: ABSRES_1 

     

Lampiran 10 UJI AUTOKORELASI 

 

Model Summary b 

      Adjusted R 
Square 

Std. Error of 
the Estimate 

Durbin 
Watson Model R R Square 

1 .449a .202 .129 .86856 1.486 

a. Predictors: (Constant), PBV, DER, EPS, ROA, ROE 
 b. Dependent Variable: Return 
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Lampiran 11 PEMBENTUKAN MODEL 

 

Coefficients a 

        

    Unstandardized Coefficients 

Model   B Std. Error 

1 (Constant) .595 .699 

  ROA .000 .012 

  ROE -.531 .624 

  DER -.058 .050 

  EPS .000 .000 

  PBV .144 .047 

a. Depedent Variable: Return 

  

Lampiran 12 UJI F 

 

ANOVA a 

    

Sum of Squares 

        

Model   df Mean Square F Sig 

1 Regression 10.942 5 2.098 2.782 .026b 

  Residual 41.492 55 .754     

  Total 51.984 60       

a. Dependent Variable: Return 
   b. Predictors: (Constant), PBV, DER, EPS, ROA, ROE 
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Lampiran 13 UJI t 

 

Coefficients a 

        

Standardized Coefficients 

    

    Unstandardized Coefficients     

Model   B Std. Error Beta t Sig. 

1 (Constant) .595 .699   .852 .398 

  ROA .000 .012 .004 .021 .983 

  ROE -.531 .624 -.177 -.851 .398 

  DER -.058 .050 -.153 1.147 .256 

  EPS .000 .000 .175 1.224 .226 

  PBV .144 .047 .423 3.038 .004 

a. Depedent Variable: Return 

     

Lampiran 14 KOEFISIEN DETERMINASI 

 

Model Summary b 

      Adjusted R 
Square Model R R Square 

1 .449a .202 .129 

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

b. Dependent Variable: Return 
  


