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Lampiran 1 

Indeks Saham dan Return Saham Industri Manufaktur 

Tahun 2014 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Date Indeks Return Saham % 

Des-13 1.150,62 - 

Jan-14 1.189,07 3 

Feb-14 1.241,88 4 

Mar-14 1.267,70 2 

Apr-14 1.266,18 0 

Mei-14 1.249,70 -1 

Jun-14 1.261,30 1 

Jul-14 1.320,95 5 

Agust-14 1.311,50 -1 

Sep-14 1.297,85 -1 

Okt-14 1.280,61 -1 

Nov-14 1.310,92 2 

Des-14 1.335,21 2 



Lampiran 2 

Data Objek Penelitian Nama Perusahaan Kelompok Industri Manufaktur 

Tahun 2010 – 2014  

 

NO. KODE PERUSAHAAN 

1 AMFG Asahimas Flat Glass Tbk. 

2 ASII Astra International Tbk. 

3 CEKA Wilmar Cahaya Indonesia Tbk. 

4 IGAR Champion Pacific Indonesia Tbk. 

5 CPIN Charoen Pokphand Indonesia Tbk. 

6 CTBN Citra Tubindo Tbk. 

7 DLTA Delta Djakarta Tbk. 

8 GGRM Gudang Garam Tbk. 

9 HMSP H.M. Sampoerna Tbk. 

10 SMCB Holcim Indonesia Tbk. 

11 INKP Indah Kiat Pulp & Paper Tbk. 

12 SRSN Indo Acidatama Tbk. 

13 INTP Indocement Tunggal Prakarsa Tbk. 

14 KBLM Kabelindo Murni Tbk. 

15 KLBF Kalbe Farma Tbk. 

16 KDSI Kedawung Setia Industrial Tbk. 

17 KAEF Kimia Farma Tbk. 

18 KBLI KMI Wire & Cable Tbk. 

19 LION Lion Metal Works Tbk. 



NO. KODE PERUSAHAAN 

20 TCID Mandom Indonesia Tbk. 

21 MLBI Multi Bintang Indonesia Tbk. 

22 TKIM Pabrik Kertas Tjiwi Kimia Tbk. 

23 PICO Pelangi Indah Canindo Tbk. 

24 PYFA Pyridam Farma Tbk. 

25 SKLT Sekar Laut Tbk. 

26 SMGR Semen Indonesia (Persero) Tbk. 

27 TOTO Surya Toto Indonesia Tbk. 

28 TRST Trias Sentosa Tbk. 

29 ULTJ Ultra Jaya Milk Industry & Trad 

30 UNIC Unggul Indah Cahaya Tbk. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



Lampiran 3 

Data Objek Penelitian Nilai DER, EPS, dan Return Saham dari 30 sampel 

Perusahaan Industri Manufaktur 

Tahun 2010 

Perusahaan Tahun DER EPS Return % 

Asahimas 2010 0,29 763 214 

Astra Internasional 2010 0,90 355 57 

Cahaya Kalbar 2010 1,75 99 -12 

Champiom Pasific Indonesia 2010 0,18 33 64 

Charoen Pokphand Indonesia 2010 0,45 135 -18 

Citra Tubindo 2010 1,42 209 -7 

Delta Djakarta 2010 0,20 8716 94 

Gudang Garam 2010 0,44 2155 86 

HM Sampoerna 2010 1,00 1465 171 

Holcim 2010 0,53 108 45 

Indah kiat pilp & paper 2010 1,95 18 -6 

Indo Acidatama 2010 0,59 2 -10 

Indosemen 2010 2,80 876 16 

Kabelindo Murni 2010 0,77 3 -4 

Kalbe Farma 2010 0,22 137 150 

Kedawung Setia Industrial 2010 1,18 42 52 

Kimia Farma 2010 0,49 25 25 

KMI Wire & Cable 2010 0,46 12 43 

Lion Metal 2010 0,17 743 90 

Mandom Indonesia 2010 0,10 654 -11 

Multi Bintang Indonesia 2010 1,41 21021 83 

Pabrik Kerta Tjiwi Kimia 2010 2,45 318 67 

Pelangi Indah Canindo 2010 0,68 21 -14 

Pyridam Farma 2010 0,30 8 15 

Sekar Laut 2010 0,69 7 -7 

Semen Indo 2010 0,28 613 25 

Toto 2010 0,73 3912 359 

Trias Sentosa 2010 0,64 49 23 

Ultra Jaya Milk Industri 2010 0,54 37 116 

Unggul Indah Cahaya 2010 0,83 91 24 

 

 



Lampiran 4 

Data Objek Penelitian Nilai DER, EPS, dan Return Saham dari 30 sampel 

Perusahaan Industri Manufaktur 

Tahun 2011 

Perusahaan Tahun DER EPS Return % 

Asahimas 2011 0,25 776 13 

Astra Internasional 2011 1,00 439 36 

Cahaya Kalbar 2011 1,03 324 -14 

Champiom Pasific Indonesia 2011 0,22 38 126 

Charoen Pokphand Indonesia 2011 0,43 144 17 

Citra Tubindo 2011 0,70 550 70 

Delta Djakarta 2011 0,22 9060 -7 

Gudang Garam 2011 0,59 2544 55 

HM Sampoerna 2011 0,88 1840 39 

Holcim 2011 0,45 139 -3 

Indah kiat pilp & paper 2011 2,21 26 -25 

Indo Acidatama 2011 0,43 4 -10 

Indosemen 2011 1,10 977 7 

Kabelindo Murni 2011 1,63 17 4 

Kalbe Farma 2011 0,27 32 5 

Kedawung Setia Industrial 2011 1,10 58 4 

Kimia Farma 2011 0,43 31 114 

KMI Wire & Cable 2011 0,51 16 30 

Lion Metal 2011 0,21 1010 38 

Mandom Indonesia 2011 0,11 696 7 

Multi Bintang Indonesia 2011 1,30 24074 31 

Pabrik Kerta Tjiwi Kimia 2011 2,46 465 -29 

Pelangi Indah Canindo 2011 0,69 22 2 

Pyridam Farma 2011 0,43 10 39 

Sekar Laut 2011 0,74 9 0 

Semen Indo 2011 0,35 662 21 

Toto 2011 0,76 440 28 

Trias Sentosa 2011 0,60 52 44 

Ultra Jaya Milk Industri 2011 0,61 44 -11 

Unggul Indah Cahaya 2011 0,50 167 9 

 



Lampiran 5 

Data Objek Penelitian Nilai DER, EPS, dan Return Saham dari 30 sampel 

Perusahaan Industri Manufaktur 

Tahun 2012 

Perusahaan Tahun DER EPS Return % 

Asahimas 2012 0,27 799 27 

Astra Internasional 2012 1,00 480 -90 

Cahaya Kalbar 2012 1,22 196 29 

Champiom Pasific Indonesia 2012 0,29 28 -20 

Charoen Pokphand Indonesia 2012 0,51 164 63 

Citra Tubindo 2012 0,47 402 4 

Delta Djakarta 2012 0,25 12997 129 

Gudang Garam 2012 0,56 2086 -10 

HM Sampoerna 2012 0,97 2269 51 

Holcim 2012 0,45 176 33 

Indah kiat pilp & paper 2012 2,21 84 -42 

Indo Acidatama 2012 0,49 3 -7 

Indosemen 2012 0,80 1293 33 

Kabelindo Murni 2012 1,73 21 12 

Kalbe Farma 2012 0,28 37 -70 

Kedawung Setia Industrial 2012 0,81 91 108 

Kimia Farma 2012 0,44 37 112 

KMI Wire & Cable 2012 0,37 31 84 

Lion Metal 2012 0,17 1641 98 

Mandom Indonesia 2012 0,15 748 43 

Multi Bintang Indonesia 2012 2,49 21516 105 

Pabrik Kerta Tjiwi Kimia 2012 2,46 244 -7 

Pelangi Indah Canindo 2012 0,67 20 35 

Pyridam Farma 2012 0,55 10 -2 

Sekar Laut 2012 0,93 12 29 

Semen Indo 2012 0,46 817 37 

Toto 2012 0,70 476 -87 

Trias Sentosa 2012 0,62 22 -17 

Ultra Jaya Milk Industri 2012 0,44 122 28 

Unggul Indah Cahaya 2012 0,78 75 0 

 



Lampiran 6 

Data Objek Penelitian Nilai DER, EPS, dan Return Saham dari 30 sampel 

Perusahaan Industri Manufaktur 

Tahun 2013 

Perusahaan Tahun DER EPS Return % 

Asahimas 2013 0,28 780 -16 

Astra Internasional 2013 1,00 480 -10 

Cahaya Kalbar 2013 1,02 219 -6 

Champiom Pasific Indonesia 2013 0,39 20 -22 

Charoen Pokphand Indonesia 2013 0,58 154 -4 

Citra Tubindo 2013 0,82 500 2 

Delta Djakarta 2013 0,28 16515 49 

Gudang Garam 2013 0,73 2250 -25 

HM Sampoerna 2013 0,94 2468 6 

Holcim 2013 0,70 124 -22 

Indah kiat pilp & paper 2013 1,95 418 97 

Indo Acidatama 2013 0,34 3 0 

Indosemen 2013 0,70 1361 -12 

Kabelindo Murni 2013 1,43 7 23 

Kalbe Farma 2013 0,33 41 21 

Kedawung Setia Industrial 2013 1,42 89 -32 

Kimia Farma 2013 0,52 39 -18 

KMI Wire & Cable 2013 0,51 18 -26 

Lion Metal 2013 0,20 1245 15 

Mandom Indonesia 2013 0,24 796 8 

Multi Bintang Indonesia 2013 0,80 55576 63 

Pabrik Kerta Tjiwi Kimia 2013 2,26 188 -9 

Pelangi Indah Canindo 2013 0,50 28 -40 

Pyridam Farma 2013 0,86 12 -15 

Sekar Laut 2013 1,16 17 0 

Semen Indo 2013 0,41 905 -10 

Toto 2013 0,69 239 16 

Trias Sentosa 2013 0,91 12 -23 

Ultra Jaya Milk Industri 2013 0,40 113 226 

Unggul Indah Cahaya 2013 0,85 230 -5 

 

 



Lampiran 7 

Data Objek Penelitian Nilai DER, EPS, dan Return Saham dari 30 sampel 

Perusahaan Industri Manufaktur 

Tahun 2014 

Perusahaan Tahun DER EPS Return % 

Asahimas 2014 0,23 1057 21 

Astra Internasional 2014 1,00 474 9 

Cahaya Kalbar 2014 1,39 138 29 

Champiom Pasific Indonesia 2014 0,33 34 7 

Charoen Pokphand Indonesia 2014 0,91 107 12 

Citra Tubindo 2014 0,78 378 18 

Delta Djakarta 2014 0,30 17621 3 

Gudang Garam 2014 0,75 2790 45 

HM Sampoerna 2014 1,10 2323 10 

Holcim 2014 0,96 87 -4 

Indah kiat pilp & paper 2014 1,71 273 -25 

Indo Acidatama 2014 0,41 2 0 

Indosemen 2014 0,50 1432 25 

Kabelindo Murni 2014 1,23 18 -2 

Kalbe Farma 2014 0,27 44 46 

Kedawung Setia Industrial 2014 1,40 110 6 

Kimia Farma 2014 0,64 42 148 

KMI Wire & Cable 2014 0,42 17 -2 

Lion Metal 2014 0,35 942 -23 

Mandom Indonesia 2014 0,44 867 47 

Multi Bintang Indonesia 2014 3,03 377 -99 

Pabrik Kerta Tjiwi Kimia 2014 1,91 119 -4 

Pelangi Indah Canindo 2014 0,63 28 3 

Pyridam Farma 2014 0,79 5 -8 

Sekar Laut 2014 1,16 24 67 

Semen Indo 2014 0,37 938 14 

Toto 2014 0,65 297 -48 

Trias Sentosa 2014 0,85 11 52 

Ultra Jaya Milk Industri 2014 0,29 98 -17 

Unggul Indah Cahaya 2014 0,64 83 -16 

 

 



Lampiran 8 

Hasil Analisis Deskripsi Analisis dengan Menggunakan SPSS 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

SMDL 150 ,10 3,03 ,7923 ,59031 

PROF 150 2,00 55576,00 1665,1533 5885,18563 

RSHM 150 -,99 3,59 ,2415 ,57449 

Valid N (listwise) 150 

    

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



Lampiran 9 

Hasil Uji Normalitas dengan Menggunakan SPSS 

 

Variables Entered/Removeda 

Model Variables 

Entered 

Variables 

Removed 

Method 

1 PROF, SMDLb . Enter 

a. Dependent Variable: RSHM 

b. All requested variables entered. 

 

 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,248a ,061 ,049 ,56037 

a. Predictors: (Constant), PROF, SMDL 

b. Dependent Variable: RSHM 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 3,017 2 1,508 4,804 ,010b 

Residual 46,159 147 ,314   

Total 49,176 149    

a. Dependent Variable: RSHM 

b. Predictors: (Constant), PROF, SMDL 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,352 ,077  4,541 ,000 

SMDL -,175 ,078 -,180 -2,254 ,026 

PROF 1,740E-005 ,000 ,178 2,228 ,027 

a. Dependent Variable: RSHM 

 

 



 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -,1735 1,1781 ,2415 ,14229 150 

Residual -1,10704 3,29844 ,00000 ,55659 150 

Std. Predicted Value -2,917 6,582 ,000 1,000 150 

Std. Residual -1,976 5,886 ,000 ,993 150 

a. Dependent Variable: RSHM 

 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 150 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation ,55659239 

Most Extreme Differences 

Absolute ,158 

Positive ,158 

Negative -,116 

Kolmogorov-Smirnov Z 1,933 

Asymp. Sig. (2-tailed) ,001 

a. Test distribution is Normal. 

b. Calculated from data. 

 

 

 

 

 

 

 

 

 

 

 

 



Lampiran 10 

Hasil Uji Autokorelasi 

 

Variables Entered/Removeda 

Model Variables 

Entered 

Variables 

Removed 

Method 

1 PROF, SMDLb . Enter 

a. Dependent Variable: RSHM 

b. All requested variables entered. 

 

 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 ,248a ,061 ,049 ,56037 2,043 

a. Predictors: (Constant), PROF, SMDL 

b. Dependent Variable: RSHM 

 

 

ANOVAa 

Model Sum of Squares Df Mean Square F Sig. 

1 

Regression 3,017 2 1,508 4,804 ,010b 

Residual 46,159 147 ,314   

Total 49,176 149    

a. Dependent Variable: RSHM 

b. Predictors: (Constant), PROF, SMDL 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,352 ,077  4,541 ,000 

SMDL -,175 ,078 -,180 -2,254 ,026 

PROF 1,740E-005 ,000 ,178 2,228 ,027 

a. Dependent Variable: RSHM 

 

 



Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -,1735 1,1781 ,2415 ,14229 150 

Residual -1,10704 3,29844 ,00000 ,55659 150 

Std. Predicted Value -2,917 6,582 ,000 1,000 150 

Std. Residual -1,976 5,886 ,000 ,993 150 

a. Dependent Variable: RSHM 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



Lampiran 11 

Hasil Uji Heteroskedastisitas 

 

Variables Entered/Removeda 

Model Variables 

Entered 

Variables 

Removed 

Method 

1 PROF, SMDLb . Enter 

a. Dependent Variable: ABS_RES 

b. All requested variables entered. 

 

 

Model Summary 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,113a ,013 -,001 ,41027 

a. Predictors: (Constant), PROF, SMDL 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression ,320 2 ,160 ,949 ,389b 

Residual 24,744 147 ,168   

Total 25,063 149    

a. Dependent Variable: ABS_RES 

b. Predictors: (Constant), PROF, SMDL 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,407 ,057  7,176 ,000 

SMDL -,053 ,057 -,076 -,927 ,355 

PROF 6,061E-006 ,000 ,087 1,060 ,291 

a. Dependent Variable: ABS_RES 

 

 



Lampiran 12 

Hasil Uji Regresi Model Struktural 1 

 

Variables Entered/Removeda 

Model Variables 

Entered 

Variables 

Removed 

Method 

1 PROF, SMDLb . Enter 

a. Dependent Variable: RSHM 

b. All requested variables entered. 

 

 

Model Summary 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,248a ,061 ,049 ,56037 

a. Predictors: (Constant), PROF, SMDL 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 3,017 2 1,508 4,804 ,010b 

Residual 46,159 147 ,314   

Total 49,176 149    

a. Dependent Variable: RSHM 

b. Predictors: (Constant), PROF, SMDL 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,352 ,077  4,541 ,000 

SMDL -,175 ,078 -,180 -2,254 ,026 

PROF 1,740E-005 ,000 ,178 2,228 ,027 

a. Dependent Variable: RSHM 

 

 



Lampiran 13 

Hasil Uji Regresi Model Struktural 2 

 

Variables Entered/Removeda 

Model Variables 

Entered 

Variables 

Removed 

Method 

1 SMDLb . Enter 

a. Dependent Variable: PROF 

b. All requested variables entered. 

 

 

Model Summary 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,045a ,002 -,005 5898,94757 

a. Predictors: (Constant), SMDL 

 

 

ANOVAa 

Model Sum of Squares Df Mean Square F Sig. 

1 

Regression 10633873,228 1 10633873,228 ,306 ,581b 

Residual 
5150042194,24

5 
148 34797582,394 

  

Total 
5160676067,47

3 
149 

   

a. Dependent Variable: PROF 

b. Predictors: (Constant), SMDL 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 
(Constant) 1306,578 807,917  1,617 ,108 

SMDL 452,557 818,657 ,045 ,553 ,581 

a. Dependent Variable: PROF 

 



 


