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LAMPIRAN 

Lampiran 1 

 

Daftar Perusahaan yang Termasuk Sampel 

 

NO 
KODE 

SAHAM 
PERUSAHAAN 

1 AGRO Bank Rakyat Indonesia Agroniaga Tbk 

2 AGRS PT Bank Agris Tbk 

3 BABP PT Bank MNC Internasional Tbk. 

4 BACA Bank Capital Indonesia Tbk 

5 BBCA Bank Central Asia Tbk 

6 BBKP Bank Bukopin Tbk 

7 BBMD PT Bank Mestika Dharma Tbk. 

8 BBNI Bank Negara Indonesia Tbk 

9 BBNP Bank Nusantara Parahyangan Tbk 

10 BBRI Bank Rakyat Indonesia (Persero) Tbk 

11 BBTN Bank Tabungan Negara (Persero) Tbk 

12 BCIC PT Bank JTrust Indonesia Tbk. 

13 BDMN Bank Danamon Indonesia Tbk 

14 BEKS Bank Pembangunan Daerah Banten Tbk 

15 BJBR 
Bank Pembangunan Daerah Jawa Barat dan Banten 

Tbk 

16 BMAS PT Bank Maspion Indonesia Tbk. 

17 BMRI Bank Mandiri (Persero) Tbk 

18 BNBA  Bank Bumi Arta Tbk 

19 BNGA Bank CIMB Niaga Tbk 

20 BNII PT Bank Maybank Indonesia Tbk 

21 BNLI Bank Permata Tbk 

22 BSIM Bank Sinarmas Tbk 

23 BSWD Bank of India Indonesia Tbk 

24 BTPN Bank Tabungan Pensiunan Nasional Tbk 
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25 BVIC Bank Victoria International Tbk 

26 DNAR PT Bank Dinar Indonesia Tbk. 

27 INPC Bank Artha Graha Internasional Tbk 

28 MAYA Bank Mayapada Internasional Tbk 

29 MCOR PT Bank China Construction Bank Indonesia Tbk 

30 MEGA Bank Mega Tbk 

31 NAGA PT Bank Mitraniaga Tbk. 

32 NOBU PT Bank Nationalnobu Tbk 

33 PNBS PT Bank Panin Dubai Syariah Tbk. 
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Lampiran 2 

 

Data Return On Asset Perusahaan Perbankan Periode 2015 – 2017 

 

NO 
KODE ROA 

SAHAM 2015 2016 2017 

1 AGRO 0.0155 0.0149 0.0145 

2 AGRS 0.0017 0.0015 -0.0020 

3 BABP 0.0010 0.0011 -0.0747 

4 BACA 0.0110 0.0100 0.0079 

5 BBCA 0.0380 0.0400 0.0390 

6 BBKP 0.0075 0.0054 0.0009 

7 BBMD 0.0353 0.0230 0.0319 

8 BBNI 0.0260 0.0270 0.0270 

9 BBNP 0.0099 0.0015 -0.0090 

10 BBRI 0.0419 0.0384 0.0369 

11 BBTN 0.0161 0.0176 0.0171 

12 BCIC -0.0537 -0.0502 0.0080 

13 BDMN 0.0170 0.0250 0.0310 

14 BEKS -0.0529 -0.0958 -0.0143 

15 BJBR 0.0201 0.0222 0.0204 

16 BMAS 0.0110 0.0167 0.0160 

17 BMRI 0.0272 0.0195 0.0272 

18 BNBA  0.0173 0.0152 0.0173 

19 BNGA 0.0047 0.0109 0.0170 

20 BNII 0.0101 0.0160 0.0148 

21 BNLI 0.0020 -0.0490 0.0060 

22 BSIM 0.0095 0.0172 0.0126 

23 BSWD -0.0077 -0.1115 -0.0339 

24 BTPN 0.0310 0.0310 0.0210 

25 BVIC 0.0065 0.0052 0.0064 

26 DNAR 0.0100 0.0083 0.0057 

27 INPC 0.0031 0.0035 0.0033 

28 MAYA 0.0130 0.0203 0.0210 

29 MCOR 0.0103 0.0069 0.0054 
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30 MEGA 0.0197 0.0236 0.0224 

31 NAGA 0.0071 0.0076 0.0037 

32 NOBU 0.0038 0.0052 0.0048 

33 PNBS 0.0114 0.0037 -0.1077 
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Lampiran 2 

 

Data VACA Perusahaan Perbankan Periode 2015 – 2017 

 

NO 
KODE VACA 

SAHAM 2015 2016 2017 

1 AGRO 0.2270 0.1964 0.1440 

2 AGRS 0.1234 0.1278 0.1295 

3 BABP 0.1082 0.1173 -0.5271 

4 BACA 0.1959 0.2136 0.2011 

5 BBCA 0.3098 0.2774 0.2637 

6 BBKP 0.3130 0.3141 0.2915 

7 BBMD 0.1801 0.1337 0.1454 

8 BBNI 0.3040 0.3148 0.2990 

9 BBNP -0.1101 0.1879 0.1410 

10 BBRI 0.4500 0.3985 0.3992 

11 BBTN 0.3372 0.2848 0.2985 

12 BCIC -0.3441 -0.3269 0.2430 

13 BDMN 0.2140 0.2109 0.2259 

14 BEKS 1.8864 0.0241 0.3108 

15 BJBR 0.4062 0.3429 0.3427 

16 BMAS 0.1515 0.1539 0.1500 

17 BMRI 0.3792 0.3400 0.3011 

18 BNBA  0.1471 0.1826 0.1736 

19 BNGA 0.3236 0.2929 0.2769 

20 BNII 0.2207 0.2256 0.2045 

21 BNLI 0.3268 0.3014 0.2890 

22 BSIM 0.5327 0.5872 0.5821 

23 BSWD 0.1669 0.1243 -0.0038 

24 BTPN 0.3306 0.3077 0.2961 

25 BVIC 0.1230 0.1026 0.1159 

26 DNAR 0.0903 0.0951 0.0968 

27 INPC 0.1823 0.1223 0.1150 

28 MAYA 0.2395 0.2034 0.1604 

29 MCOR 0.1647 0.0976 0.1404 
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30 MEGA 0.1974 0.1725 0.1922 

31 NAGA 0.1943 0.2088 0.1584 

32 NOBU 0.0944 0.1174 0.1410 

33 PNBS 0.0338 0.0295 0.0312 
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Lampiran 2 

 

Data VAHU Perusahaan Perbankan Periode 2015 – 2017 

 

NO 
KODE VAHU 

SAHAM 2015 2016 2017 

1 AGRO 2.5086 2.6754 2.6915 

2 AGRS 1.2514 1.1258 0.9677 

3 BABP 1.0463 1.0448 -2.6848 

4 BACA 1.7221 1.8596 1.6618 

5 BBCA 2.8539 2.9410 3.0574 

6 BBKP 2.2824 1.8396 1.9039 

7 BBMD 2.4421 1.9995 2.4374 

8 BBNI 3.2369 3.1806 3.2525 

9 BBNP -0.6259 1.0374 0.6989 

10 BBRI 3.0670 3.1649 3.2828 

11 BBTN 2.4226 2.5679 2.5314 

12 BCIC -1.0330 -1.6007 1.4789 

13 BDMN 1.5108 1.5728 1.7622 

14 BEKS 1.4246 0.0755 1.5707 

15 BJBR 1.7802 1.5328 1.5381 

16 BMAS 1.4553 1.6620 1.6632 

17 BMRI 3.6613 3.8294 3.4453 

18 BNBA  1.4961 1.9993 2.2037 

19 BNGA 2.2333 2.7477 2.5915 

20 BNII 1.4907 1.8263 1.7797 

21 BNLI 2.7653 2.5946 2.6551 

22 BSIM 4.6027 5.1300 4.8968 

23 BSWD 5.1493 4.0404 -0.0995 

24 BTPN 1.6147 1.5968 1.3875 

25 BVIC 1.5661 1.5259 1.7020 

26 DNAR 1.5599 1.4461 1.2942 

27 INPC 1.1646 1.1555 1.1512 

28 MAYA 2.3072 2.3350 1.9724 

29 MCOR 1.5430 1.1716 1.5006 
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30 MEGA 2.0498 1.8593 2.0986 

31 NAGA 1.9511 1.6144 1.2020 

32 NOBU 1.2623 1.2838 1.2509 

33 PNBS 0.5991 0.5530 0.5536 
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Lampiran 2 

 

Data STVA Perusahaan Perbankan Periode 2015 – 2017 

 

NO 
KODE STVA 

SAHAM 2015 2016 2017 

1 AGRO 0.6014 0.6262 0.6285 

2 AGRS 0.2009 0.1118 -0.0333 

3 BABP 0.0443 0.0428 1.3725 

4 BACA 0.4193 0.4623 0.3982 

5 BBCA 0.6496 0.6600 0.6729 

6 BBKP 0.5619 0.4564 0.4748 

7 BBMD 0.5905 0.4999 0.5897 

8 BBNI 0.6911 0.6856 0.6925 

9 BBNP 2.5978 0.0360 -0.4309 

10 BBRI 0.6740 0.6840 0.6954 

11 BBTN 0.5872 0.6106 0.6050 

12 BCIC 1.9681 1.6247 0.3238 

13 BDMN 0.3381 0.3642 0.4325 

14 BEKS 0.2981 -12.2458 0.3634 

15 BJBR 0.4383 0.3476 0.3498 

16 BMAS 0.3129 0.3983 0.3987 

17 BMRI 0.7269 0.7389 0.7097 

18 BNBA  0.3316 0.4998 0.5462 

19 BNGA 0.5522 0.6361 0.6141 

20 BNII 0.3292 0.4525 0.4381 

21 BNLI 0.6384 0.6146 0.6234 

22 BSIM 0.7827 0.8051 0.7958 

23 BSWD 0.8058 0.7525 11.0530 

24 BTPN 0.3807 0.3737 0.2793 

25 BVIC 0.3615 0.3446 0.4124 

26 DNAR 0.3589 0.3085 0.2273 

27 INPC 0.1414 0.1346 0.1314 

28 MAYA 0.5666 0.5717 0.4930 

29 MCOR 0.3519 0.1465 0.3336 



  Universitas Esa Unggul 

75 
 

30 MEGA 0.5121 0.4622 0.5235 

31 NAGA 0.4875 0.3806 0.1680 

32 NOBU 0.2078 0.2211 0.2006 

33 PNBS -0.6692 -0.8082 -0.8064 
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Lampiran 3 

 

Hasil Uji Regresi 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROA 99 -.13 .04 .0069 .02639 

VACA 99 -.53 1.89 .2109 .23291 

VAHU 99 -2.68 5.15 1.8582 1.22667 

STVA 99 -12.25 11.05 .4452 1.72488 

Valid N (listwise) 99     

 

 

One-Sample Kolmogorov-Smirnov Test 

 ROA VACA VAHU STVA 

N 89 89 89 89 

Normal Parametersa,b Mean .0122 .2121 1.9602 .4310 

Std. Deviation .01104 .12928 1.06862 .40577 

Most Extreme Differences Absolute .099 .116 .126 .158 

Positive .064 .091 .126 .156 

Negative -.099 -.116 -.116 -.158 

Test Statistic .099 .116 .126 .158 

Asymp. Sig. (2-tailed) .032c .005c .001c .000c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 
 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 89 

Normal Parametersa,b Mean .0000000 

Std. Deviation .00977137 

Most Extreme Differences Absolute .082 

Positive .074 

Negative -.082 
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Test Statistic .082 

Asymp. Sig. (2-tailed) .186c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 
 

Correlations 

 ROA VACA VAHU STVA 

Pearson Correlation ROA 1.000 .450 .426 .101 

VACA .450 1.000 .789 .117 

VAHU .426 .789 1.000 .270 

STVA .101 .117 .270 1.000 

Sig. (1-tailed) ROA . .000 .000 .173 

VACA .000 . .000 .137 

VAHU .000 .000 . .005 

STVA .173 .137 .005 . 

N ROA 89 89 89 89 

VACA 89 89 89 89 

VAHU 89 89 89 89 

STVA 89 89 89 89 

 
 

Variables Entered/Removeda 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 STVA, VACA, 

VAHUb 

. Enter 

a. Dependent Variable: ROA 

b. All requested variables entered. 
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Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .465a .216 .188 .00994 2.559 

a. Predictors: (Constant), STVA, VACA, VAHU 

b. Dependent Variable: ROA 

 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .002 3 .001 7.804 .000b 

Residual .008 85 .000   

Total .011 88    

a. Dependent Variable: ROA 

b. Predictors: (Constant), STVA, VACA, VAHU 

 

 
 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standar

dized 

Coeffici

ents 

t Sig. 

Correlations 

Collinearity 

Statistics 

B 

Std. 

Error Beta 

Zero-

order Partial Part 

Tolera

nce VIF 

1 (Constant) .003 .002  1.207 .231      

VACA .026 .014 .307 1.939 .056 .450 .206 .186 .368 2.715 

VAHU .002 .002 .179 1.097 .276 .426 .118 .105 .346 2.888 

STVA .000 .003 .017 .166 .869 .101 .018 .016 .903 1.107 

a. Dependent Variable: ROA 
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Collinearity Diagnosticsa 

Mo

del 

Dimen

sion 

Eigen 

value Condition Index 

Variance Proportions 

(Constant) VACA VAHU STVA 

1 1 3.412 1.000 .02 .01 .01 .03 

2 .387 2.968 .01 .04 .01 .83 

3 .152 4.733 .97 .10 .05 .08 

4 .048 8.401 .01 .85 .94 .07 

a. Dependent Variable: ROA 

 
 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -.0080 .0281 .0122 .00513 89 

Std. Predicted Value -3.947 3.106 .000 1.000 89 

Standard Error of 

Predicted Value 

.001 .007 .002 .001 89 

Adjusted Predicted 

Value 

-.0109 .0298 .0123 .00567 89 

Residual -.02701 .02340 .00000 .00977 89 

Std. Residual -2.717 2.354 .000 .983 89 

Stud. Residual -3.097 2.389 -.007 1.039 89 

Deleted Residual -.03768 .02412 -.00014 .01109 89 

Stud. Deleted 

Residual 

-3.269 2.459 -.009 1.058 89 

Mahal. Distance .031 44.684 2.966 6.539 89 

Cook's Distance .000 1.192 .041 .172 89 

Centered Leverage 

Value 

.000 .508 .034 .074 89 

a. Dependent Variable: ROA 
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