
Lampiran 1 
Daftar Perusahaan Industri Makanan Minuman 2004-2007 
 
 

No Kode Perusahaan 
1 
2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 
13 
14 
15 
16 
17 
18 

ADES 
AISA 
AQUA 
CEKA 
DAVO 
DLTA 
FAST 
INDF 
MLBI 
MYOR 
PTSP 
PSDN 
SIPD 
SKLT 
SMAR 
STTP 
TBLA 
ULTJ 

PT. Ades Waters Indonesia Tbk 
PT. Tiga Pilar Sejahtera Tbk 
PT. Aqua Golden Mississipi Tbk 
PT. Cahaya Kalbar Tbk 
PT. Davomo Mas Tbk 
PT. Delta Djakarta Tbk 
PT. Fastfood IndonesiaTbk 
PT. Indofood Tbk 
PT. Multi Bintang Indonesia Tbk 
PT. Mayora Tbk 
PT. Pioneerindo Gournet Tbk 
PT. Prasidha Aneka Niaga Tbk 
PT. Sierad Produce Tbk 
PT. Sekar Laut Tbk 
PT. SMART Tbk 
PT. Siantar Top Tbk 
PT. Tunas Baru Lampung Tbk 
PT. Ultra Jaya Tbk 

 



Lampiran 2 Hasil uji SPSS 2004-2007 
  
Descriptive Statistics 
 

  N Minimum Maximum Mean Std. Deviation 
CR 72 .120 2.410 1.05639 .537981 
DER 72 .000 22.000 1.44542 2.688521 
ATO 72 .420 2.830 1.20875 .583957 
ROA 72 -126.180 24.800 .86542 19.763299 
ROE 72 -1768.200 2164.400 1.19083 359.016668 
NPM 72 -.310 9.100 .22250 1.148113 
EPS 72 -564.000 6958.000 464.05556 1325.393430 
Valid N (listwise) 72         

 
 
 
 
UjI Normalitas One-Sample Kolmogorov-Smirnov Test 
 
 One-Sample Kolmogorov-Smirnov Test 
 

  CR DER ATO ROA ROE NPM EPS RETURN 
N 72 72 72 72 72 72 72 72 

Mean 1.05639 1.44542 1.20875 .86542 1.19083 .22250 464.05556 1.87383 
Normal Parameters(a,b) Std. Deviation .537981 2.688521 .583957 19.763299 359.01666

8 
1.148113 1325.3934

30 
.585387 

Absolute .120 .295 .128 .344 .403 .466 .458 .308 
Positive .120 .235 .128 .197 .403 .466 .458 .225 

Most Extreme 
Differences 

Negative -.097 -.295 -.095 -.344 -.358 -.395 -.323 -.308 
Kolmogorov-Smirnov Z 1.022 2.507 1.087 2.918 3.423 3.955 3.884 2.610 
Asymp. Sig. (2-tailed) .247 .000 .188 .000 .000 .000 .000 .000 

a  Test distribution is Normal. 



b  Calculated from data. 
 
Uji Autokorelasi 
 Model Summary(b) 
 

Model R R Square 
Adjusted R 

Square 
Std. Error of 
the Estimate Durbin-Watson 

1 .666(a) .443 .382 .460049 1.994 

a  Predictors: (Constant), EPS, ROE, DER, ROA, NPM, ATO, CR 
b  Dependent Variable: RETURN 
 
 
 
 
Uji Multikolinearitas 
 Coefficients(a) 
 

Unstandardized 
Coefficients 

Standardized 
Coefficients Collinearity Statistics 

Model   B Std. Error Beta t Sig. Tolerance VIF 
(Constant
) 

1.494 .165   9.035 .000     

CR .026 .109 .024 .239 .812 .869 1.151 
DER .096 .021 .442 4.595 .000 .939 1.065 
ATO .164 .099 .163 1.651 .104 .889 1.124 
ROA .009 .003 .314 3.141 .003 .870 1.150 
ROE .000 .000 .291 3.019 .004 .934 1.070 
NPM .007 .050 .014 .145 .885 .922 1.085 

1 

EPS .000 .000 .022 .225 .822 .899 1.112 

a  Dependent Variable: RETURN 
 
 
 
 



 
 
 
Uji Heteroskedastisitas 
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Dependent Variable: RETURN

Scatterplot

 
 
 
 
 
 



 
 
 
 
Uji Koefisien Determinasi 
 
 Model Summary(b) 
 

Model R R Square 
Adjusted R 

Square 
Std. Error of 
the Estimate Durbin-Watson 

1 .666(a) .443 .382 .460049 1.994 

a  Predictors: (Constant), EPS, ROE, DER, ROA, NPM, ATO, CR 
b  Dependent Variable: RETURN 
 
 
 
 
 
 
 
Uji  Simultan  (Uji F)  
 
  ANOVA(b) 
 

Model   
Sum of 

Squares df Mean Square F Sig. 
Regressio
n 

10.785 7 1.541 7.280 .000(a) 

Residual 13.545 64 .212     

1 

Total 24.330 71       

a  Predictors: (Constant), EPS, ROE, DER, ROA, NPM, ATO, CR 
b  Dependent Variable: RETURN 



 
Uji  Parsial  (Uji T)  
 
 
 Coefficients(a) 
Sumber: laporan keuangan diolah dengan SPSS versi 12.00 

 
Unstandardized 

Coefficients 
Standardized 
Coefficients Collinearity Statistics 

Model   B Std. Error Beta t Sig. Tolerance VIF 
(Constant
) 

1.494 .165   9.035 .000     

CR .026 .109 .024 .239 .812 .869 1.151 
DER .096 .021 .442 4.595 .000 .939 1.065 
ATO .164 .099 .163 1.651 .104 .889 1.124 
ROA .009 .003 .314 3.141 .003 .870 1.150 
ROE .000 .000 .291 3.019 .004 .934 1.070 
NPM .007 .050 .014 .145 .885 .922 1.085 

1 

EPS .000 .000 .022 .225 .822 .899 1.112 

a  Dependent Variable: RETURN 
 



 
No Nama Emiten Kode   CR DER ATO ROA ROE NPM EPS RETURN  

1 PT Ades Water Indonesia Tbk. ADES            2004 0.420 1.130 0.880 1.830 3.900 0.020 46.000 1.200 
2 PT Ades Water Indonesia Tbk. ADES            2005 0.220 2.400 1.180 -126.180 -428.800 0.000 74.000 1.000 
3 PT Ades Water Indonesia Tbk. ADES            2006 0.120 0.000 0.680 -56.770 135.700 0.000 97.000 1.100 
4 PT Ades Water Indonesia Tbk. ADES            2007 0.340 0.000 0.580 -55.220 59.400 0.000 60.000 1.000 
5 PT Asia Intiselera Tbk. AISA          2004 0.790 4.000 0.490 -2.500 -8.700 0.000 -9.000 1.000 
6 PT Asia Intiselera Tbk. AISA          2005 0.820 2.600 0.670 0.030 0.100 0.000 0.000 2.200 
7 PT Asia Intiselera Tbk. AISA          2006 1.080 2.760 0.640 0.010 0.000 0.000 0.000 2.009 
8 PT Asia Intiselera Tbk. AISA          2007 0.750 2.820 0.920 0.040 0.100 0.000 0.000 3.300 
9 PT Aqua Golden Misisipi Tbk. AQUA              2004 1.100 0.930 2.060 11.860 22.900 0.060 4716.000 2.000 

10 PT Aqua Golden Misisipi Tbk. AQUA              2005 1.000 1.000 1.990 13.650 25.800 0.070 6958.000 2.000 
11 PT Aqua Golden Misisipi Tbk. AQUA              2006 1.000 0.780 2.130 8.790 15.900 0.040 4889.000 2.006 
12 PT Aqua Golden Misisipi Tbk. AQUA             2007 1.000 0.770 2.120 6.140 10.900 0.030 3712.000 2.000 
13 PT Cahaya Kalbar Tbk. CEKA           2004 1.480 0.290 0.610 1.080 1.400 0.020 11.000 1.900 
14 PT Cahaya Kalbar Tbk. CEKA           2005 1.660 0.430 0.580 -8.370 -12.100 0.000 -81.000 1.900 
15 PT Cahaya Kalbar Tbk. CEKA           2006 1.090 0.830 0.730 -6.580 -12.100 0.000 73.000 1.800 
16 PT Cahaya Kalbar Tbk. CEKA           2007 1.360 0.440 1.390 5.450 7.900 0.000 51.000 2.100 
17 PT Davomas Abadi Tbk. DAVO           2004 1.100 0.510 0.960 10.290 -15.600 0.110 74.000 2.003 
18 PT Davomas Abadi Tbk. DAVO           2005 1.000 1.290 0.650 6.270 14.400 0.100 16.000 2.300 
19 PT Davomas Abadi Tbk. DAVO           2006 1.000 1.440 0.640 5.160 11.600 0.080 15.000 2.000 
20 PT Davomas Abadi Tbk. DAVO           2007 1.000 1.770 0.610 7.250 20.100 0.120 32.000 2.100 
21 PT Delta Jakarta Tbk. DLTA           2004 0.900 0.220 0.760 9.580 11.700 0.130 2382.000 2.100 
22 PT Delta Jakarta Tbk. DLTA           2005 0.500 0.280 0.780 8.500 10.900 0.110 2417.000 1.500 
23 PT Delta Jakarta Tbk. DLTA           2006 0.300 0.320 0.800 10.490 13.900 0.130 3522.000 2.100 
24 PT Delta Jakarta Tbk. DLTA           2007 1.000 0.310 0.690 7.500 9.900 0.110 2703.000 2.002 
25 PT Fast Food Indonesia Tbk. FAST        2004 1.280 0.690 2.830 12.930 21.900 0.050 81.000 2.002 
26 PT Fast Food Indonesia Tbk. FAST          2005 1.140 0.650 2.760 11.590 19.100 0.040 84.000 2.100 
27 PT Fast Food Indonesia Tbk. FAST          2006 1.070 0.660 2.720 10.930 18.100 0.040 93.000 2.000 
28 PT Fast Food Indonesia Tbk. FAST          2007 1.280 0.680 2.640 14.250 23.900 0.050 154.000 2.200 

29 
PT Indofood sukses makmur 
Tbk. INDF           2004 0.200 2.740 1.170 3.940 14.700 0.030 64.000 2.000 



30 
PT Indofood sukses makmur 
Tbk. INDF           2005 0.300 2.560 1.140 2.470 9.200 0.020 41.000 2.300 

31 
PT Indofood sukses makmur 
Tbk. INDF           2006 0.300 2.330 1.270 0.540 2.900 0.010 13.000 2.000 

32 
PT Indofood sukses makmur 
Tbk. INDF           2007 0.920 2.130 1.360 4.100 13.400 0.030 70.000 2.000 

33 PT Multi Bintang Tbk. MLBI          2004 0.980 0.800 1.170 18.680 33.600 0.160 90.000 2.000 
34 PT Multi Bintang Tbk. MLBI          2005 0.680 1.220 1.290 15.790 35.000 0.120 60.000 2.000 
35 PT Multi Bintang Tbk. MLBI         2006 0.530 1.520 1.480 15.120 38.200 0.100 40.000 2.000 
36 PT Multi Bintang Tbk. MLBI          2007 0.590 2.080 1.460 12.050 37.100 0.080 90.000 2.000 
37 PT Mayora Indah Tbk. MYOR           2004 0.400 0.580 0.860 6.540 10.300 0.080 110.000 1.000 
38 PT Mayora Indah Tbk. MYOR           2005 0.300 0.460 1.080 6.650 9.800 0.060 111.000 2.000 
39 PT Mayora Indah Tbk. MYOR           2006 0.500 0.610 1.170 3.130 5.100 0.030 60.000 2.000 
40 PT Mayora Indah Tbk. MYOR           2007 1.100 0.580 1.270 6.020 9.700 0.050 112.000 2.000 
41 PT Prasidha Aneka Niaga Tbk. PSDN            2004 0.910 0.000 1.000 0.220 822.100 9.100 99.000 2.000 
42 PT Prasidha Aneka Niaga Tbk. PSDN            2005 1.000 0.000 1.500 0.440 0.800 0.000 2.000 2.000 
43 PT Prasidha Aneka Niaga Tbk. PSDN            2006 2.170 2.310 1.360 2.000 -147.400 0.310 82.000 2.000 
44 PT Prasidha Aneka Niaga Tbk. PSDN            2007 2.220 1.870 1.800 4.110 -12.900 0.020 8.000 2.000 
45 PT Pioneerindo Gournet Tbk PTSP          2004 0.770 4.530 1.380 7.430 -41.100 -0.050 -37.000 3.000 
46 PT Pioneerindo Gournet Tbk PTSP          2005 0.400 0.000 1.900 24.800 -1768.200 0.000 -95.000 1.000 
47 PT Pioneerindo Gournet Tbk PTSP          2006 1.970 22.000 1.920 6.100 -221.700 0.030 21.000 4.000 
48 PT Pioneerindo Gournet Tbk PTSP          2007 1.460 2.000 1.990 -2.440 2164.400 0.000 -8.000 3.000 
49 PT Sierad Produce Tbk. SIPD         2004 1.000 5.170 0.890 -8.430 -52.000 0.000 15.000 1.000 
50 PT Sierad Produce Tbk. SIPD         2005 1.970 3.000 1.080 0.200 -295.600 0.000 -21.000 1.000 
51 PT Sierad Produce Tbk. SIPD         2006 1.000 0.230 1.230 0.200 -13.000 0.000 -13.000 2.000 
52 PT Sierad Produce Tbk. SIPD         2007 2.410 0.130 1.000 3.680 4.200 3.690 4.000 2.000 
53 PT Sekar Laut Tbk. SKLT           2004 0.250 0.000 1.360 9.620 3.200 0.070 141.000 2.000 
54 PT Sekar Laut Tbk. SKLT           2005 0.250 0.000 1.230 -37.930 -11.260 -0.310 -564.000 0.290 
55 PT Sekar Laut Tbk. SKLT           2006 1.740 1.000 1.770 0.200 -530.100 0.550 133.000 2.000 
56 PT Sekar Laut Tbk. SKLT           2007 1.530 1.000 2.050 4.890 -19.700 0.020 7.000 2.000 
57 PT SMART Tbk. SMAR           2004 1.450 0.000 0.920 1.920 27.500 0.020 234.000 1.000 
58 PT SMART Tbk. SMAR           2005 1.450 0.000 1.080 -2.720 -31.000 0.000 -73.000 2.000 
59 PT SMART Tbk. SMAR           2006 1.520 1.380 1.010 6.620 -15.800 0.070 106.000 2.800 



60 PT SMART Tbk. SMAR           2007 1.720 1.060 0.890 11.820 -24.400 0.130 219.000 1.000 
61 PT Siantar Top Tbk. STTP         2004 1.980 0.680 1.390 6.170 10.400 0.040 24.000 2.000 
62 PT Siantar Top Tbk. STTP         2005 1.000 0.480 1.520 6.080 9.000 0.040 22.000 2.000 
63 PT Siantar Top Tbk. STTP         2006 1.000 0.450 1.340 2.230 3.200 0.020 8.000 2.000 
64 PT Siantar Top Tbk. STTP         2007 1.770 0.360 1.190 3.090 4.200 0.030 11.000 2.000 
65 PT Tunas Baru Lampung Tbk. TBLA          2004 1.420 1.280 0.620 2.200 5.000 0.040 16.000 2.000 
66 PT Tunas Baru Lampung Tbk. TBLA          2005 1.050 1.650 0.880 1.220 3.200 0.010 10.000 2.000 
67 PT Tunas Baru Lampung Tbk. TBLA          2006 1.480 1.830 0.840 0.430 1.200 0.010 4.000 1.000 
68 PT Tunas Baru Lampung Tbk. TBLA          2007 1.810 1.370 0.580 2.580 6.100 0.040 13.000 1.600 
69 PT Ultra Jaya Tbk. ULTJ          2004 1.000 1.000 0.440 0.670 1.300 0.020 4.000 2.000 
70 PT Ultra Jaya Tbk. ULTJ          2005 1.580 0.610 0.420 0.340 0.500 0.010 2.000 2.000 
71 PT Ultra Jaya Tbk. ULTJ          2006 1.180 0.540 0.570 0.360 0.600 0.010 2.000 1.001 
72 PT Ultra Jaya Tbk. ULTJ          2007 1.000 0.530 0.670 1.180 1.800 0.020 5.000 1.003 

 


