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LAMPIRAN  

 

Lampiran 1: Data Penelitian 

Data Penelitian 2018 

No. Nama EPS DER ROA Return Saham 

1. ADRO 189.11 0.64 5.92 % -34.68 % 

2. ASII 535.35 0.98 6.29 % -0.90 % 

3. BBCA 1059.27 4.44 3.13 % 18.72 % 

4. BBNI 813.29 6.33 1.86 % -11.11 % 

5. BBRI 264.93 6.00 2.49 % 0.55 % 

6. BMRI 541.45 5.50 2.08 % -7.81 % 

7. GGRM 4049.61 0.53 11.28 % -0.21 % 

8. HMSP 116.39 0.32 29.05 % -21.56 % 

9. INDF 474.48 0.93 4.32 % -2.30 % 

10. INTP 311.28 0.20 4.12 % -15.95 % 

11. ITMG 3357.12 0.49 18.16 % -2.17 % 

12. LPPF 376.06 1.77 21.79 % -44.00 % 

13. TLKM 182.03 0.76 8.75 % -15.54 % 

14. UNTR 2982.63 1.04 9.57 % -22.74 % 

15. UNVR 1190.20 1.58 46.52 % -18.78 % 

 

Data Penelitian 2019 

No. Nama EPS DER ROA Return Saham 

1. ADRO 175.66 0.81 5.60 % 27.98 % 

2. ASII 536.19 0.88 6.17 % -15.81 % 

3. BBCA 1170.30 4.28 3.11 % 28.56 % 

4. BBNI 833.30 5.76 1.82 % -10.80 % 

5. BBRI 281.48 5.79 2.43 % 20.22 % 

6. BMRI 594.85 5.31 2.08 % 4.07 % 

7. GGRM 5654.99 0.54 13.83 % -36.62%  

8. HMSP 117.97 0.43 26.96 % -43.40 % 

9. INDF 558.99 0.77 5.10 % 6.38 % 

10. INTP 498.56 0.20 6.62 % 3.12 % 

11. ITMG 1592.32 0.37 10.70 % -43.33 %  

12. LPPF 487.33 1.77 28.28 % -24.82 % 

13. TLKM 188.40 0.89 8.44 % 5.87 % 

14. UNTR 3032.62 0.83 10.13 % -21.30 %  

15. UNVR 193.78 2.91 35.80 % -7.49 % 
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Data Penelitian 2020 

No. Nama EPS DER ROA Return Saham 

1. ADRO 64.79 0.61 2.30 % -8.04 % 

2. ASII 399.27 0.73 4.78 % -13.00 % 

3. BBCA 1111.54 4.82 2.52 % 1.27 % 

4. BBNI 177.68 6.90 0.37 % -21.34 %  

5. BBRI 152.77 6.56 1.23 % -5.23 % 

6. BMRI 363.63 6.38 1.20 % -17.59 % 

7. GGRM 3974.71 0.34 9.78 % -22.64 % 

8. HMSP 73.78 0.64 17.28 % -28.33 % 

9. INDF 735.23 1.06 3.96 % -13.56 % 

10. INTP 490.68 0.23 6.61 % -23.92 % 

11. ITMG 492.69 0.37 3.41 % 20.70 % 

12. LPPF -332.51 9.87 -13.82 %  -69.71 % 

13. TLKM 210.01 1.04 8.42 % -16.62 % 

14. UNTR 1609.38 0.58 6.02 % 23.58 % 

15. UNVR 187.77 3.16 34.89 % -12.50 % 
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Data Penelitian 2021 

No. Nama EPS DER ROA Return Saham 

1. ADRO 416.43 0.70 12.30 % 57.34 % 

2. ASII 498.87 0.70 4.78 % -5.39 % 

3. BBCA 257.47 5.06 2.56 % 7.83 % 

4. BBNI 590.32 6.63 1.13 % 9.31 % 

5. BBRI 207.05 4.75 1.85 % -1.44 % 

6. BMRI 606.67 6.77 6.38 % 11.07 % 

7. GGRM 2913.22 0.52 6.23 % -25.37 % 

8. HMSP 61.36 0.82 13.44 % -35.88 % 

9. INDF 870.37 1.07 4.26 % -7.66 % 

10. INTP 485.84 0.27 6.84 % -16.41 % 

11. ITMG 6005.61 0.39 28.54 % 47.29 % 

12. LPPF 347.62 4.82 15.60 % 225.49 % 

13. TLKM 249.94 0.91 8.93 % 22.05 % 

14. UNTR 2755.85 0.57 9.13 % -16.73 % 

15. UNVR 150.93 3.41 30.20 % -44.08 % 
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Lampiran 2: Daftar nama perusahaan 

Sampel Perusahaan 

No. Nama Perusahaan Kode Emiten di BEI 

1. PT Adaro Energy Indonesia Tbk. ADRO 

2. PT Astra International Tbk. ASII 

3. Bank Central Asia Tbk. BBCA 

4. Bank Negara Indonesia (Persero) Tbk. BBNI 

5. Bank Rakyat Indonesia (Persero) Tbk. BBRI 

6. Bank Mandiri (Persero) Tbk. BMRI 

7. Gudang Garam Tbk. GGRM 

8. H.M. Sampoerna Tbk. HMSP 

9. Indofood Sukses Makmur Tbk. INDF 

10. Indocement Tunggal Prakarsa Tbk. INTP 

11. Indo Tambangraya Megah Tbk. ITMG 

12. Matahari Department Store Tbk. LPPF 

13. Telkom Indonesia (Persero) Tbk. TLKM 

14. United Tractors Tbk. UNTR 

15. Unilever Indonesia Tbk. UNVR 
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Lampiran 3: Analisis Deskriptif 

Hasil Uji Analisis statistik Deskriptif 

Descriptive Statistics 
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Lampiran 4: Uji Asumsi Klasik 

Hasil Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 
Unstandardized 

Residual 

N  41 

Normal Parametersa,b Mean .0000000 

Std. Deviation 16.15971095 

Most Extreme Differences Absolute .091 

Positive .091 

Negative -.069 

Test Statistic .091 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

 

Hasil Uji Multikolinearitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) -10.272 10.909  -.942 .350   

Rasio EPS .001 .004 .034 .809 .809 .903 1.107 

Rasio 

DER 

1.784 2.249 .117 .431 .431 .805 1.242 

Rasio 

ROA 

.067 .507 .019 .131 .896 .863 1.159 

a. Dependent Variable: Return Saham 

 

Hasil uji Heteroskedastisitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 9.321 8.800  1.059 .294 

Rasio EPS .001 .003 .026 .187 .852 

Rasio DER 2.474 1.814 .198 1.364 .178 

Rasio ROA .532 .409 .183 1.299 .199 

a. Dependent Variable: ABS_RES 
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Hasil uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .107a .011 -.041 38.52085 1.605 

a. Predictors: (Constant), Rasio EPS, Rasio DER, Rasio ROA 

b. Dependent Variable: Return Saham 

 

 

Runs Test 

 

Unstandardiz

ed Residual 

Test Valuea -6.37383 

Cases < Test Value 30 

Cases >= Test 

Value 

30 

Total Cases 60 

Number of Runs 35 

Z 1.042 

Asymp. Sig. (2-

tailed) 

.298 

a. Median 
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Lampiran 5: Uji Hipotesis 

Hasil Uji Regresi Linear berganda 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -10.272 10.909  -.942 .350 

Rasio EPS .001 .004 .034 .243 .809 

Rasio DER 1.784 2.249 .117 .793 .431 

Rasio ROA .067 .507 .019 .131 .896 

a. Dependent Variable: Return Saham 

 

Hasil uji Koefisien Determinasi (R2) 

Model Summary 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate 

1 .107a .011 -.041 38.52085 

a. Predictors: (Constant), Rasio EPS, Rasio DER, Rasio ROA 

 

Hasil Uji F 

ANOVAa 

Model 

Sum of 

Squares df Mean Square F Sig. 

1 Regression 963.864 3 321.288 .217 .885b 

Residual 83095.947 56 1483.856   

Total 84059.811 59    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), Rasio EPS, Rasio DER, Rasio ROA 

 

Hasil Uji t 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -10.272 10.909  -.942 .350 

Rasio EPS .001 .004 .034 .243 .809 

Rasio DER 1.784 2.249 .117 .793 .431 

Rasio ROA .067 .507 .019 .131 .896 

a. Dependent Variable: Return Saham 

 


