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LAMPIRAN 1 

DAFTAR SAMPEL PERUSAHAAN 

No. Nama Perusahaan Kode Perusahaan 

1 PT. Agung Podomoro Land Tbk APLN 

2 PT. Alam Sutera Realty Tbk 

 

ASRI 

3 PT. Bekasi Asri Pemula Tbk 

 

BAPA 

4 PT. Bekasi Fajar Industrial Estate Tbk 

 

BEST 

5 PT. Bumi Citra Permai Tbk 

 

BCIP 

6 PT. Bumi Serpong Damai Tbk 

 

BSDE 

7 PT. Ciputra Development Tbk 

 

CTRA 

8 PT. Ciputra Property Tbk 

 

CTRP 

9 PT. Ciputra Surya Tbk 

 

CTRS 

10 PT. Danayasa Arthatama Tbk 

 

SCBD 

11 PT. Duta Anggada Realty Tbk 

 

DART 

12 PT. Duta Pertiwi Tbk 

 

DUTI 

13 PT. Fortune Mate Indonesia Tbk 

 

FMII 

14 PT. Gading Development Tbk 

 

GAMA 

15 PT. Gowa Makassar Tourism Development 

Tbk 

GMTD 
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16 PT. Greenwood Sejahtera Tbk 

 

GWSA 

17 PT. Intiland Development (d/h Dharmala 

Intiland) Tbk 

 

DILD 

18 PT. Jababeka Tbk 

 

KIJA 

19 PT. Jakarta International Hotel & 

Development Tbk 

 

JIHD 

20 PT. Jakarta Setiabudi Internasional Tbk 

 

JSPT 

21 PT. Jaya Real Property Tbk 

 

JRPT 

22 PT. Lamicitra Nusantara Tbk 

 

LAMI 

23 PT. Lippo Cikarang Tbk 

 

LPCK 

24 PT. Lippo Karawaci Tbk 

 

LPKR 

25 PT. Mas Murni Indonesia Tbk 

 

MAMI 

26 PT. Megapolitan Developments Tbk 

 

EMDE 

27 PT. Metropolitan Kentjana Tbk 

 

MKPI 

28 PT. Metropolitan Land Tbk 

 

MTLA 

29 PT. MNC Land (d/h Global Land 

Development) Tbk 

 

KPIG 

30 PT. Modernland Realty Tbk MDLN 
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31 PT. Pakuwon Jati Tbk 

 

PWON 

32 PT. Pembangunan Jaya Ancol Tbk 

 

PJAA 

33 PT. Perdana Gapuraprima Tbk 

 

GPRA 

34 PT. Pikko Land Development (d/h Royal 

Oak Development Asia) Tbk 

 

RODA 

35 PT. Pudjiadi Prestige Tbk 

 

PUDP 

36 PT. Sentul City (d/h Bukit Sentul) Tbk 

 

BKSL 

37 PT. Summarecon Agung Tbk 

 

SMRA 

38 PT. Surya Semesta Internusa Tbk 

 

SSIA 

39 PT. Suryamas Dutamakmur Tbk 

 

SMDM 
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LAMPIRAN 2 

RETURN ON ASSET (ROA) 

No. Nama Perusahaan 

ROA (%) 

2012  2013  2014  

1 PT. Agung Podomoro Land Tbk 5,34  4,33  3,61  

2 PT. Alam Sutera Realty Tbk 10,89  6,07  6,48  

3 PT. Bekasi Asri Pemula Tbk 2,82  2,86  4,00  

4 PT. Bekasi Fajar Industrial Estate Tbk 20,57  22,13  10,70  

5 PT. Bumi Citra Permai Tbk 2,80  7,48  5,08  

6 PT. Bumi Serpong Damai Tbk 7,67  11,92  13,58  

7 PT. Ciputra Development Tbk 3,92  4,86  5,69  

8 PT. Ciputra Property Tbk 5,05  5,49  4,44  

9 PT. Ciputra Surya Tbk 6,19  6,92  8,53  

10 PT. Danayasa Arthatama Tbk 0,63  30,82  0,72  

11 PT. Duta Anggada Realty Tbk 4,21  3,79  7,98  

12 PT. Duta Pertiwi Tbk 8,02  8,82  7,29  

13 PT. Fortune Mate Indonesia Tbk 0,28  1,82  0,55  

14 PT. Gading Development Tbk 0,35  1,54  3,40  

15 PT. Gowa Makassar Tourism Development Tbk 7,14  7,04  7,99  

16 PT. Greenwood Sejahtera Tbk 20,65  6,90  7,32  

17 PT. Intiland Development (d/h Dharmala Intiland) Tbk 2,97  4,30  4,77  

18 PT. Jababeka Tbk 5,37  1,22  4,71  

19 PT. Jakarta International Hotel & Development Tbk 1,91  27,33  2,11  

20 PT. Jakarta Setiabudi Internasional Tbk 7,11  6,06  8,86  

21 PT. Jaya Real Property Tbk 8,55  8,88  10,81  

22 PT. Lamicitra Nusantara Tbk 5,08  6,49  5,35  
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23 PT. Lippo Cikarang Tbk 14,37  15,33  19,59  

24 PT. Lippo Karawaci Tbk 4,26  3,92  6,75  

25 PT. Mas Murni Indonesia Tbk 0,33  0,35  0,45  

26 PT. Megapolitan Developments Tbk 0,37  3,59  3,80  

27 PT. Metropolitan Kentjana Tbk 14,22  12,88  10,14  

28 PT. Metropolitan Land Tbk 10,10  8,51  8,24  

29 PT. MNC Land (d/h Global Land Development) Tbk 4,02  3,78  3,88  

30 PT. Modernland Realty Tbk 5,67  25,41  6,81  

31 PT. Pakuwon Jati Tbk 9,89  12,18  15,00  

32 PT. Pembangunan Jaya Ancol Tbk 7,44  7,23  8,01  

33 PT. Perdana Gapuraprima Tbk 4,12  7,41  5,90  

34 PT. Pikko Land Development (d/h Royal Oak Development Asia) Tbk 2,89  10,40  13,89  

35 PT. Pudjiadi Prestige Tbk 5,83  7,20  3,75  

36 PT. Sentul City (d/h Bukit Sentul) Tbk 3,59  5,91  0,54  

37 PT. Summarecon Agung Tbk 7,34  8,07  9,09  

38 PT. Surya Semesta Internusa Tbk 14,57  11,89  6,93  

39 PT. Suryamas Dutamakmur Tbk 0,47  1,19  1,24  

 

 



71 
 

 LAMPIRAN 3 

RETURN ON EQUITY (ROE) 

No. Nama Perusahaan 

ROE (%) 

2012  2013  2014  

1 PT. Agung Podomoro Land Tbk 13,25  12,90  11,63  

2 PT. Alam Sutera Realty Tbk 25,70  16,68  18,47  

3 PT. Bekasi Asri Pemula Tbk 5,13  5,43  7,08  

4 PT. Bekasi Fajar Industrial Estate Tbk 26,57  30,07  13,73  

5 PT. Bumi Citra Permai Tbk 4,93  11,08  12,19  

6 PT. Bumi Serpong Damai Tbk 16,25  26,32  24,84  

7 PT. Ciputra Development Tbk 10,02  14,47  15,71  

8 PT. Ciputra Property Tbk 8,00  9,67  8,16  

9 PT. Ciputra Surya Tbk 12,37  16,54  19,34  

10 PT. Danayasa Arthatama Tbk 2,61  40,85  3,33  

11 PT. Duta Anggada Realty Tbk 6,36  6,04  12,57  

12 PT. Duta Pertiwi Tbk 11,93  12,49  11,28  

13 PT. Fortune Mate Indonesia Tbk 0,39  11,84  0,85  

14 PT. Gading Development Tbk 0,66  1,97  4,33  

15 PT. Gowa Makassar Tourism Development Tbk 27,52  22,77  18,01  

16 PT. Greenwood Sejahtera Tbk 26,32  8,04  8,71  

17 PT. Intiland Development (d/h Dharmala Intiland) Tbk 5,08  8,04  9,67  

18 PT. Jababeka Tbk 9,57  2,62  8,70  

19 PT. Jakarta International Hotel & Development Tbk 2,53  35,13  2,93  

20 PT. Jakarta Setiabudi Internasional Tbk 13,00  10,22  13,73  

21 PT. Jaya Real Property Tbk 19,26  20,36  22,32  

22 PT. Lamicitra Nusantara Tbk 12,66  15,15  10,75  
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23 PT. Lippo Cikarang Tbk 33,13  32,47  31,60  

24 PT. Lippo Karawaci Tbk 21,64  11,82  16,98  

25 PT. Mas Murni Indonesia Tbk 0,40  0,44  0,58  

26 PT. Megapolitan Developments Tbk 0,80  6,09  7,47  

27 PT. Metropolitan Kentjana Tbk 21,24  19,05  20,24  

28 PT. Metropolitan Land Tbk 13,12  13,65  15,18  

29 PT. MNC Land (d/h Global Land Development) Tbk 6,59  4,74  5,28  

30 PT. Modernland Realty Tbk 11,70  52,39  13,47  

31 PT. Pakuwon Jati Tbk 24,45  27,70  31,35  

32 PT. Pembangunan Jaya Ancol Tbk 13,58  12,93  14,40  

33 PT. Perdana Gapuraprima Tbk 8,01  13,30  10,29  

34 PT. Pikko Land Development (d/h Royal Oak Development Asia) Tbk 5,17  21,89  24,60  

35 PT. Pudjiadi Prestige Tbk 8,31  9,52  5,22  

36 PT. Sentul City (d/h Bukit Sentul) Tbk 4,59  8,80  0,66  

37 PT. Summarecon Agung Tbk 20,76  23,53  23,15  

38 PT. Surya Semesta Internusa Tbk 44,29  28,58  16,87  

39 PT. Suryamas Dutamakmur Tbk 2,22  1,41  1,96  
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 LAMPIRAN 4 

EARNING PER SHARE (EPS) 

No. Nama Perusahaan 

EPS (Rp) 

2012  2013  2014  

1 PT. Agung Podomoro Land Tbk 41,00  45,00  48,00  

2 PT. Alam Sutera Realty Tbk 61,90  45,30  59,90  

3 PT. Bekasi Asri Pemula Tbk 6,80  7,60  10,60  

4 PT. Bekasi Fajar Industrial Estate Tbk 50,00  77,00  41,00  

5 PT. Bumi Citra Permai Tbk 7,00  17,00  21,00  

6 PT. Bumi Serpong Damai Tbk 74,00  154,00  211,00  

7 PT. Ciputra Development Tbk 56,00  93,00  118,00  

8 PT. Ciputra Property Tbk 49,00  71,00  66,00  

9 PT. Ciputra Surya Tbk 138,00  209,00  295,00  

10 PT. Danayasa Arthatama Tbk 21,00  528,00  40,00  

11 PT. Duta Anggada Realty Tbk 57,00  56,00  130,00  

12 PT. Duta Pertiwi Tbk 332,00  408,00  381,00  

13 PT. Fortune Mate Indonesia Tbk 0,40  12,30  0,90  

14 PT. Gading Development Tbk 1,00  2,00  5,00  

15 PT. Gowa Makassar Tourism Development Tbk 634,00  905,00  1182,00  

16 PT. Greenwood Sejahtera Tbk 56,00  19,00  22,00  

17 PT. Intiland Development (d/h Dharmala Intiland) Tbk 19,00  32,00  42,00  

18 PT. Jababeka Tbk 19,00  5,00  20,00  

19 PT. Jakarta International Hotel & Development Tbk 37,00  758,00  59,00  

20 PT. Jakarta Setiabudi Internasional Tbk 101,00  90,00  137,00  

21 PT. Jaya Real Property Tbk 156,00  40,00  52,00  

22 PT. Lamicitra Nusantara Tbk 34,00  47,00  33,00  
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23 PT. Lippo Cikarang Tbk 585,00  849,00  1213,00  

24 PT. Lippo Karawaci Tbk 108,00  73,00  130,00  

25 PT. Mas Murni Indonesia Tbk 1,02  1,12  1,49  

26 PT. Megapolitan Developments Tbk 1,00  10,00  13,00  

27 PT. Metropolitan Kentjana Tbk 383,00  386,00  461,00  

28 PT. Metropolitan Land Tbk 27,00  32,00  41,00  

29 PT. MNC Land (d/h Global Land Development) Tbk 41,00  58,00  65,00  

30 PT. Modernland Realty Tbk 42,00  263,00  77,00  

31 PT. Pakuwon Jati Tbk 16,00  24,00  54,00  

32 PT. Pembangunan Jaya Ancol Tbk 111,00  119,00  146,00  

33 PT. Perdana Gapuraprima Tbk 13,00  25,00  21,00  

34 PT. Pikko Land Development (d/h Royal Oak Development Asia) Tbk 5,25  27,72  38,03  

35 PT. Pudjiadi Prestige Tbk 69,00  80,00  46,00  

36 PT. Sentul City (d/h Bukit Sentul) Tbk 8,21  22,48  1,51  

37 PT. Summarecon Agung Tbk 110,00  77,00  98,00  

38 PT. Surya Semesta Internusa Tbk 157,17  158,66  108,94  

39 PT. Suryamas Dutamakmur Tbk 11,70  6,30  9,10  
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LAMPIRAN 5 

HARGA SAHAM 

No. Nama Perusahaan 

Closing Price (Rp) 

2012  2013  2014  

1 PT. Agung Podomoro Land Tbk 370,00  215,00  335,00  

2 PT. Alam Sutera Realty Tbk 600,00  430,00  560,00  

3 PT. Bekasi Asri Pemula Tbk 139,00  66,00  50,00  

4 PT. Bekasi Fajar Industrial Estate Tbk 680,00  445,00  730,00  

5 PT. Bumi Citra Permai Tbk 250,00  455,00  770,00  

6 PT. Bumi Serpong Damai Tbk 1110,00  1290,00  1805,00  

7 PT. Ciputra Development Tbk 800,00  750,00  1250,00  

8 PT. Ciputra Property Tbk 610,00  620,00  845,00  

9 PT. Ciputra Surya Tbk 2250,00  1310,00  2960,00  

10 PT. Danayasa Arthatama Tbk 830,00  2700,00  2000,00  

11 PT. Duta Anggada Realty Tbk 710,00  445,00  680,00  

12 PT. Duta Pertiwi Tbk 3050,00  4475,00  4880,00  

13 PT. Fortune Mate Indonesia Tbk 245,00  385,00  449,00  

14 PT. Gading Development Tbk 350,00  88,00  51,00  

15 PT. Gowa Makassar Tourism Development Tbk 660,00  8300,00  6100,00  

16 PT. Greenwood Sejahtera Tbk 230,00  159,00  174,00  

17 PT. Intiland Development (d/h Dharmala Intiland) Tbk 335,00  315,00  650,00  

18 PT. Jababeka Tbk 200,00  193,00  295,00  

19 PT. Jakarta International Hotel & Development Tbk 700,00  1330,00  1050,00  

20 PT. Jakarta Setiabudi Internasional Tbk 750,00  750,00  750,00  

21 PT. Jaya Real Property Tbk 3100,00  800,00  1040,00  

22 PT. Lamicitra Nusantara Tbk 215,00  177,00  278,00  
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23 PT. Lippo Cikarang Tbk 3225,00  4875,00  10400,00  

24 PT. Lippo Karawaci Tbk 1000,00  910,00  1020,00  

25 PT. Mas Murni Indonesia Tbk 50,00  50,00  50,00  

26 PT. Megapolitan Developments Tbk 140,00  111,00  137,00  

27 PT. Metropolitan Kentjana Tbk 3900,00  9500,00  15300,00  

28 PT. Metropolitan Land Tbk 540,00  380,00  445,00  

29 PT. MNC Land (d/h Global Land Development) Tbk 1500,00  1310,00  1290,00  

30 PT. Modernland Realty Tbk 610,00  390,00  520,00  

31 PT. Pakuwon Jati Tbk 225,00  450,00  515,00  

32 PT. Pembangunan Jaya Ancol Tbk 740,00  1090,00  1090,00  

33 PT. Perdana Gapuraprima Tbk 100,00  151,00  299,00  

34 PT. Pikko Land Development (d/h Royal Oak Development Asia) Tbk 350,00  450,00  463,00  

35 PT. Pudjiadi Prestige Tbk 500,00  480,00  441,00  

36 PT. Sentul City (d/h Bukit Sentul) Tbk 189,00  157,00  104,00  

37 PT. Summarecon Agung Tbk 1900,00  780,00  1520,00  

38 PT. Surya Semesta Internusa Tbk 1080,00  560,00  1070,00  

39 PT. Suryamas Dutamakmur Tbk 191,00  190,00  124,00  
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LAMPIRAN 6 

HASIL ANALISIS DESKRIPTIF 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROA 117 ,28 30,82 7,1564 5,62845 

ROE 117 ,39 52,39 13,8866 10,04683 

EPS 117 ,40 1213,00 127,9692 221,63453 

HargaSaham 117 50,00 15300,00 1234,5812 2172,70467 

Valid N (listwise) 117 
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LAMPIRAN 7 

HASIL UJI NORMALITAS 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 117 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 1474,71481384 

Most Extreme Differences 

Absolute ,282 

Positive ,266 

Negative -,282 

Kolmogorov-Smirnov Z 3,055 

Asymp. Sig. (2-tailed) ,000 

a. Test distribution is Normal. 

b. Calculated from data. 
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LAMPIRAN 8 

HASIL UJI HETEROSKEDASTISITAS 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,671 ,109 
 

6,171 ,000 

EPS1 -,070 ,091 -,124 -,778 ,438 

ROA1 -,018 ,116 -,045 -,156 ,876 

ROE1 -,017 ,119 -,043 -,140 ,889 

a. Dependent Variable: abs_res1 
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LAMPIRAN 9 

HASIL UJI MULTIKOLINEARITAS 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) 544,595 237,741 
 

2,291 ,024 
  

ROA -5,797 53,294 -,015 -,109 ,914 ,214 4,675 

ROE -17,669 30,189 -,082 -,585 ,560 ,209 4,780 

EPS 7,633 ,731 ,779 10,449 ,000 ,734 1,362 

a. Dependent Variable: HargaSaham 
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LAMPIRAN 10 

HASIL UJI AUTOKORELASI 

 

Model Summaryb 

Model R R Square Adjusted R Square Std. Error of the 

Estimate 

Durbin-Watson 

1 ,734a ,539 ,527 1494,16244 2,041 

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

b. Dependent Variable: HargaSaham 
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LAMPIRAN 11 

HASIL ANALISIS REGRESI LINIER BERGANDA 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 544,595 237,741 
 

2,291 ,024 

ROA -5,797 53,294 -,015 -,109 ,914 

ROE -17,669 30,189 -,082 -,585 ,560 

EPS 7,633 ,731 ,779 10,449 ,000 

a. Dependent Variable: HargaSaham 



83 
 

LAMPIRAN 12 

HASIL UJI F 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 295319967,747 3 98439989,249 44,094 ,000b 

Residual 252274918,731 113 2232521,405   

Total 547594886,479 116    

a. Dependent Variable: HargaSaham 

b. Predictors: (Constant), EPS, ROA, ROE 
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LAMPIRAN 13 

HASIL UJI T 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 544,595 237,741 
 

2,291 ,024 

ROA -5,797 53,294 -,015 -,109 ,914 

ROE -17,669 30,189 -,082 -,585 ,560 

EPS 7,633 ,731 ,779 10,449 ,000 

a. Dependent Variable: HargaSaham 
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LAMPIRAN 14 

HASIL UJI KOEFISIEN DETERMINASI 

 

Model Summary 

Model R R Square Adjusted R Square Std. Error of the 

Estimate 

1 ,734a ,539 ,527 1494,16244 

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




