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Lampiran 1. Sampel Perusahaan

No. | KodeSaham Nama Perusahaan

1. ASII PT. Astra Indonesia Thk

2. BRAM PT. Branta Mulia Tbk

3. GDYR PT. Goodyear Indonesia Tbk
4, GJTL PT. Gajah Tunggal Tbk

5. IMAS PT. Indomobil Sukses Internasional Thk
6. INDS PT. Indospring Thk

7. LPIN PT. Multi Prima Sejahtera Thk
8. NIPS PT. Nipress Thk

9. PRAS PT. Prima Alloy Steel Thk

10. | SMSM PT. Selamat Sempurna Thk
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HARGA SAHAM 2006

(o0t HARGA SAHAM

AN |FEB MAR (APRIMEL N UL |AGUST [SEP[OKT  INOV  |DES  [Rata-Rata
Al 10400 9800 10] 11950 %B00] 970 %G00 11100 1450 13400 1590 15700 117625
BRAM 200 1300 1500 1000 1000 100p 1500 IS0 100 00 1520] 1900) 131,167
DR 800 8300|8500 8300 8000 7000 s0] 00 8100 7500 6300 6600) 781666
el 0 00 60 M0 S0 S0 M0 N0 600 600 %60 50 5%
IMAS 0300 0000 %00 0] oA, GeO] e60p M0 70 W0 M0 0 765
INDS 0 S0 A0 M0p 40 SO0 SO0 S0 5100 5100 S00p 500 4791667
LPIN N o0 e 0P M0 50 70 e B0 620 50 60 6D
NIPS 200 1000 400 1400 10 1400] 14000 12000 15000 LS00 100 1360] 13475
PRAS I - O O O T O T A
SMSM B30 30 30 00 000 5 | 3 M Y 350 3191667

HARGA SAHAM 2007
(o0 HARGA SAHAM

AN [FEB VAR [APR[MEL PUN[UL AGUST [P |OKT  INOV |DES |Rata-Rata
A G50 1050 1300 14400, 6400 16900 1870 17850 192501 25600, 25000 27300, 186297
BRAM 0000 00 20000 20000 2000 100 100 100] 1900 1900] 1900, 1900) 1941,667
GDIR o000 000 80 %00 %00  %00[ 10500  9500[ @800 9500 9850 13000 991,667
eIl S0 S0 S0 SO S A0 S0 S0 0 N0 4% 490 4088
LGN 0 %0 70 0 7600 6I0) 700 70 0 10 L0 1070) 8%3,33%
INDS S0 600] o0 45 B0 B0 0 60| LS00 M0 M0 14500 9
(PN S0 SI0p S0 40| 40 40| 1480 16%0) 1800 15000 1600 1600) 10483%
NIPS 0 B0 B0 0 ;00 170] 1900 1600 1500 1700 100 18500 185
PRAS L O T T O N | I C 19
SMSM 0 30 30 N0 3 30 30 00 M) L) A 430 54
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HARGA SAHAM 2008

(o0 HARGA SAHAM

AN FEB [MARAPRMEI [N UL JAGUST |SEP|OKT NV [DES  |Rata-Rata
Al U0 20| 24050[ 0000 20000 192500 20550 20800 17100, 9350 10200 10550] 19179,17
BRAM 19000 19000 19000 1900 10] 19000 15000 1900 1800 1800 1300] 1800) 1866667
GDR | 148000 20000 18800] 15600 14500 12700 14500[ 14650[ 13700 11000 11000  5000] 1385417
Gl oo a0 I 3B Ay 40 80 X0 00 2 179 200 383
IMAS WO 1050 1500 1500 1600 10] 100 A0 W0 1700 100]  1200) 1163167
INDS 00| 17000 1900 14500 11000 1090] 1560 17000 IS0 1340) 100]  1200] 1415833
LPIN 80 80] 1000 10000 0700 00| 1600] 1400 14000 %0000 100] 100 1100
NIPS O W0 1400 1400 190 2000 267 200 IS0 B0 M9 1490 16765
PRAS nwoow w7y w8y Wy 09 w09 9% 104 120] 110,08%
MM b0 40 400 A5 45 500 80 &0 80 700 8100 60] 6205

HARGA SAHAM 2009
(o0 HARGA SAHAM

AN JFEB VAR APR O MEL N UL JAGUST [SEPJOKT  NOV DES  [Rata-Rat
Al 130000 11300] 14250 18000 20800 23800 29300 3050 30 3000 3030 34700) 24358 33
BRAM 1800 10; 1800 10f 1800 100f L0 100y L0010 M50 450 16875
GDIR W0 S0 000 4%0p SO0 700 8300 A0 &R0 800, 9500  9e00] 7108333
el % 1 W W B /) N5 W 40 M0 4% 45 3086607
INAS 0 n w0 60 0 0 %0 &0 &0 %0 B0 B0 89S
INDS 20 100 00 100 0] 130 TR0 6] MO0 M0 100 10 1410
LPIN w0 T 0 %0 %0 %0 1 %0 w000 1000p 00 &0
NIPS U BI0p IS0 M0p 000 1%0p IO 1800, 1800 1o0) 1700 1450 175,833
PRAS S o 8 Uy W Iy By W W 13 109 1085667
SV BB 00 B0 6% L0 o0 e 6l 60 60 0 S5
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HARGA SAHAM 2010

(00 HARGA SAHAM

AN FEB MAR AR MEL [N AGUST [SEP JOKT  [NOV  |DES  |Rata-Rata
Al 39500 36150, 41900] 71500 43150 G300 5070 47600 56700 57000 51900  54550] 47595,
BRAM 200 1000 1000 12000 1000 1430 15000 1000 20000 23000  2500] 2400 1644 167
DR %00 10000] 12800 143%0[ 13000 12500 13000] 12850 13000 124500 10900 12500] 12246,83
Gl b0 50 %00p 10400  %e0]  90p 10] 170] 1900 235 23000  2300) 1379583
IMAS 80 %0 25 0] 70| l000[ 1100] 385  400] 6950|7000  7600| 3366,667
INDS 100 10000 28000 30000 28000 200 300 4500 7050|6750 15150] 10500 5079,167
PIN 100 10000 1000 0000 13400 1670 l670) 100p 2500 257 300 315 18025
NIPS 000 14500 17000 1990 1990  1750] 1600  1950[ 335 400 30] 3975 24483%
PRAS 06 00 104 108 B 9% 9 % 9 9 % % %6666
MM 80 10 1% 1380 0 000 900 780 10 1040 1050[  1070] 1036,667
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Harga Saham yang Siap Diolah

KODE NAMA PERUSAHAAN Tahun

2006 2007 2008 2009 2010
ASII Astra Internasional 11762,5| 18629,17( 19179,17| 24358,33| 47595,83
BRAM  |Branta Mulia 1319,167| 1941,667| 1866,667| 1687,5 1644,167
GDYR  [Goodyear Indonesia 7816,667| 9291,667| 13854,17| 7108,333| 12245,83
GJTL Gajah Tunggal 590| 542,0833| 344,8333| 308,6667| 1379,583
IMAS Indomobil Sukses Internasional 767,3| 853,3333| 1169,167 892,5| 3366,667
INDS Indospring 479,1667| 933,75| 1415,833 1410| 5079,167
LPIN Multi Prima Sejahtera 615| 1048,333 1110 890 1802,5
NIPS Nipress 1347,5 1825| 1676,25| 1575,833| 2448,333
PRAS Prima Alloy Steel 104,1667|  115,75| 110,0833| 103,1667| 98,66667
SMSM  |Selamat Sempurna 319,1667| 345,4167 622,5 537,5| 1036,667
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Lampiran 2

TABULASI DATA TAHUN 2006,2007,2008,2009 dan 2010

Variabel Current Ratio

KODE | Tahun | Aktiva Lancar | Utang Lancar | CR
(Juta Rp) (Juta Rp)
ASII 2006 15731494 20070497 78
2007 19474390 21343163 91
2008 35531000 26883000 132
2009 36595000 26735000 137
2010 46843000 37124000 126
BRAM | 2006 837970 212990 393
2007 911770 183230 498
2008 978226 446099 219
2009 656111 190876 344
2010 522404 604505 86
GDYR | 2006 309609 139029 223
2007 328725 243072 135
2008 445534 299429 149
2009 398616 440562 90
2010 522404 604505 86
GJTL | 2006 2423220 1247198 194
2007 3445377 1560032 221
2008 3004711 2071221 145
2009 3375286 1333179 253
2010 4489184 2549406 176
IMAS | 2006 2338767 2451673 95
2007 2687063 3213253 84
2008 3113949 3424554 91
2009 2860653 3062846 93
2010 4509196 4216611 107
INDS | 2006 238116 241924 98
2007 355938 332489 107
2008 683009 635346 108
2009 413211 324810 127
2010 530487 412296 129
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LPIN 2006 35991 45166 80
2007 100195 58903 170
2008 126689 97361 130
2009 95004 41851 227
2010 101175 40203 252
NIPS 2006 100134 92728 108
2007 173977 157453 110
2008 180982 174852 104
2009 186642 169916 110
2010 178510 175506 102
PRAS | 2006 437852 405159 108
2007 378230 360122 105
2008 372044 368834 101
2009 241202 118540 203
2010 221446 156342 142
SMSM | 2006 412789 207571 199
2007 474854 277815 171
2008 555215 305411 182
2009 574890 362255 159
2010 661698 304354 217
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Lampiran 3

Variabel Return On Equity

KODE | Tahun Laba Bersih | Total Equity
(Juta Rp) (Juta Rp)
ASII 2006 3712097 22375766
2007 6519273 26926594
2008 9191000 33080000
2009 10040000 39894000
2010 14366000 49310000
BRAM | 2006 18314 833625
2007 39149 894006
2008 94776 998025
2009 72106 981988
2010 134160 1072556
GDYR | 2006 25397 281233
2007 423999 299524
2008 812 296728
2009 121086 415354
2010 66580 414998
GJTL | 2006 118401 2135242
2007 90841 2385814
2008 -624788 1649425
2009 905330 2670660
2010 830624 3526597
IMAS | 2006 1248 192315
2007 1383 166643
2008 23047 286813
2009 117593 437332
2010 448671 1277322
INDS | 2006 2172 68834
2007 9888 78722
2008 31827 108674
2009 58766 165566
2010 71109 227300
LPIN | 2006 -939 61447
2007 18035 77840
2008 4763 82603
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2009 10211 92814
2010 14122 106936
NIPS | 2006 8039 91406
2007 6394 95328
2008 1551 123318
2009 3685 127003
2010 12663 148167
PRAS | 2006 -2761 126793
2007 2774 129567
2008 -14813 114753
2009 -36216 78537
2010 1443 136709
SMSM | 2006 66175 451062
2007 80325 482204
2008 91472 546222
2009 132850 497822
2010 150420 519375
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Lampiran 4

Variabel Total Asset Turn Over

ROE KODE Tahun Penjualan Total
(Juta Rp) Aktiva
(Juta Rp)
16,59 ASlII 2006 55508135 57929290
24,21 2007 70182960 63519598
27,78 2008 97064000 80740000
25,17 2009 98526000 88938000
29,13 2010 129991000 | 112857000
2,20 | BRAM 2006 1510642 1528904
4,38 2007 1547112 1554863
9,50 2008 1637886 1672766
7,34 2009 1500639 1349631
12,51 2010 1805360 1492728
9,03 GDYR 2006 982428 454851
141,56 2007 1088862 579661
0,27 2008 1244519 1022329
29,15 2009 1292819 1127630
16,04 2010 1736088 1146357
5,55 GJTL 2006 5470730 7276025
3,81 2007 6659854 8454693
-37,88 2008 7963473 8713559
33,90 2009 7936432 8877146
23,55 2010 9853904 10371567
0,65 IMAS 2006 2909094 4418690
0,83 2007 5084057 4907500
8,04 2008 8197135 5578514
26,89 2009 6939570 5093148
35,13 2010 10935335 7985020
3,16 INDS 2006 390976 490604
12,56 2007 564441 599273
29,29 2008 963198 918228
35,49 2009 720229 621140
31,28 2010 1027120 770609
-1,53 LPIN 2006 29235 108746
23,17 2007 49154 139253




5,77 2008 59249 182940
11,00 2009 58088 137910
13,21 2010 59519 150937

8,79 NIPS 2006 260153 220228

6,71 2007 405749 288147

1,26 2008 480458 325008

2,90 2009 279929 314478

8,55 2010 400895 337606
-2,18 PRAS 2006 746121 593160

2,14 2007 658094 542960
-12,91 2008 410673 555321
-46,11 2009 161201 420714

1,06 2010 74974 454598
14,67 | SMSM 2006 881116 716686
16,66 2007 1064055 830050
16,75 2008 1353586 929753
26,69 2009 1374652 941651
28,96 2010 1561787 1067103
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Lampiran 5

Variabel Debt Ratio

TATO | KODE | Tahun Total Utang | Total
(Juta Rp) Aktiva
(Juta Rp)
0,96 ASlI 2006 31498444 57929290
1,10 2007 31511736 63519598
1,20 2008 40163000 80740000
1,11 2009 40006000 88938000
1,15 2010 54168000 112857000
0,99 BRAM | 2006 507215 1528904
1,00 2007 462352 1554863
0,98 2008 480181 1672766
1,11 2009 224873 1349631
1,21 2010 283851 1492728
2,16 GDYR | 2006 173618 454851
1,88 2007 280137 579661
1,22 2008 725601 1022329
1,15 2009 712276 1127630
1,51 2010 731359 1146357
0,75 GJTL | 2006 5140783 7276025
0,79 2007 6068879 8454693
0,91 2008 7064134 8713559
0,89 2009 6206486 8877146
0,95 2010 6844970 10371567
0,66 IMAS | 2006 4018950 4418690
1,04 2007 4505912 4907500
1,47 2008 5098497 5578514
1,36 2009 4442314 5093148
1,37 2010 6377071 7985020
0,80 INDS | 2006 421649 490604
0,94 2007 520430 599273
1,05 2008 809432 918228
1,16 2009 455454 621140
1,33 2010 543189 770609
0,27 LPIN | 2006 47299 108746
0,35 2007 61413 139253
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0,32 2008 100287 182940
0,42 2009 45096 137910
0,39 2010 44001 150937
1,18 NIPS 2006 131294 220228
1,41 2007 192819 288147
1,48 2008 201690 325008
0,89 2009 187474 314478
1,19 2010 189439 337606
1,26 PRAS | 2006 466367 593160
1,21 2007 413393 542960
0,74 2008 440568 555321
0,38 2009 342117 420714
0,16 2010 317889 454598
1,23 SMSM | 2006 239648 716686
1,28 2007 316557 830050
1,46 2008 342209 929753
1,46 2009 398256 941651
1,46 2010 499425 1067103
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Lampiran 6

Data Variabel Dependen dan IndependenTahun 2006, 2007, 2008, 2009 dan 2010

Tahun | Kode | Harga Saham | CR ROE TATO | DR
2006 | ASII 11762,5 78 16,59 0,96 54,37
BRAM | 1319,167 393 2,2 0,99 3318
GDYR | 7816,667 223 9,03 2,16 38,17
GJTL | 590 194 5,55 0,75 70,65
IMAS | 767,3 95 0,65 0,66 | 90,95
INDS | 479,1667 98 3,16 0,8 85,94
LPIN | 615 80 -1,53 0,27 43,49
NIPS | 13475 108 8,79 1,18 59,62
PRAS | 104,1667 108 -2,18 1,26 78,62
SMSM | 319,1667 199 14,67 1,23 33,44
2007 | ASII 18629,17 91 24,21 1,1 49,61
BRAM | 1941,667 498 4,38 1 29,47
GDYR | 9291,667 135 141,56 | 1,88 48,33
GJTL | 542,0833 221 3,81 0,79 71,78
IMAS | 853,3333 84 0,83 1,04 |91,82
INDS | 933,75 107 12,56 0,94 86,84
LPIN | 1048,333 170 23,17 0,35 441
NIPS 1825 110 6,71 1,41 66,92
PRAS | 115,75 105 2,14 1,21 76,14
SMSM | 345,4167 171 16,66 1,28 38,14
2008 | ASII 19179,17 132 27,78 1,2 49,74
BRAM | 1866,667 219 9,5 0,98 28,71
GDYR | 13854,17 149 0,27 1,22 70,98
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GJTL | 344,8333 145 -37,88 | 091 | 81,07
IMAS | 1169,167 91 8,04 1,47 914
INDS | 1415,833 108 29,29 1,05 88,15
LPIN | 1110 130 5,77 0,32 | 54,82
NIPS | 1676,25 104 1,26 1,48 62,06
PRAS | 110,0833 101 -1291 | 0,74 79,34
SMSM | 622,5 182 16,75 1,46 | 36,81
2009 | ASII 24358,33 137 25,17 1,11 | 44,98
BRAM | 1687,5 344 7,34 1,11 16,66
GDYR | 7108,333 90 29,15 1,15 63,17
GJTL | 308,6667 253 33,9 0,89 69,92
IMAS | 892,5 93 26,89 1,36 | 87,22
INDS | 1410 127 35,49 1,16 73,33
LPIN | 890 227 11 042 |32,7
NIPS | 1575,833 110 2,9 0,89 |59,61
PRAS | 103,1667 203 -46,11 | 0,38 | 81,32
SMSM | 537,5 159 26,69 1,46 | 42,29
2010 | ASlII 47595,83 126 29,13 1,15 |48
BRAM | 1644,167 86 12,51 1,21 19,02
GDYR | 12245,83 86 16,04 1,51 63,8
GJTL | 1379,583 176 23,55 0,95 66
IMAS | 3366,667 107 35,13 1,37 79,86
INDS | 5079,167 129 31,28 1,33 70,49
LPIN | 1802,5 252 13,21 0,39 29,15
NIPS | 2448,333 102 8,95 1,19 | 56,11
PRAS | 98,66667 142 1,06 0,16 69,93
SMSM | 1036,667 217 28,96 1,46 | 46,8
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Lampiran 7

120

Data Variabel Setelah Ditransformasikan Kedalam Logaritma Natural Tahun 2006,
2007, 2008, 2009 dan 2010.

Tahun | Kode | LNHarga Saham | CR ROE | TATO |DR
2006 | ASII 10,07 78 16,59 | 0,96 54,37
BRAM | 12,27 393 2,2 0,99 33,18
GDYR | 9,47 223 9,038 2,16 38,17
GJTL |6,19 194 5,55 0,75 70,65
IMAS | 7,06 95 0,65 |0,66 90,95
INDS | 7,28 98 3,16 0,8 85,94
LPIN | 7,38 80 -1,53 | 0,27 43,49
NIPS | 7,52 108 8,79 1,18 59,62
PRAS | 4,89 108 -2,18 | 1,26 78,62
SMSM | 6,06 199 14,67 | 1,23 33,44
2007 | ASII 9,26 91 2421 |11 49,61
BRAM | 12,12 498 4,38 1 29,47
GDYR | 8,52 135 141,56 | 1,88 48,33
GJTL |5,3 221 3,81 0,79 71,78
IMAS | 7,09 84 0,83 1,04 91,82
INDS | 7,09 107 12,56 | 0,94 86,84
LPIN |7 170 23,17 | 0,35 441
NIPS | 7,31 110 6,71 1,41 66,92
PRAS | 4,79 105 2,14 1,21 76,14
SMSM | 6,48 171 16,66 | 1,28 38,14
2008 | ASII 10,45 132 27,78 | 1,2 49,74
BRAM | 13,01 219 9,5 0,98 28,71
GDYR | 9,17 149 0,27 1,22 70,98




GJTL |6,05 145 -37,88 | 0,91 81,07
IMAS | 6,76 91 8,04 1,47 914
INDS | 7,13 108 29,29 | 1,05 88,15
LPIN |7 130 5,77 0,32 54,82
NIPS | 7,28 104 1,26 1,48 62,06
PRAS | 4,78 101 -1291 | 0,74 79,34
SMSM | 6,62 182 16,75 | 1,46 36,81
2009 | ASII 10,91 137 2517 | 111 44,98
BRAM | 12,16 344 7,34 1,11 16,66
GDYR | 9,43 90 29,15 | 1,15 63,17
GJTL | 7,74 253 33,9 0,89 69,92
IMAS | 8,94 93 26,89 | 1,36 87,22
INDS | 9,26 127 3549 |1,16 73,33
LPIN | 8,05 227 11 0,42 32,7
NIPS | 8,29 110 2,9 0,89 59,61
PRAS | 4,53 203 -46,11 | 0,38 81,32
SMSM | 6,98 159 26,69 | 1,46 42,29
2010 | ASlII 11,21 126 29,13 | 1,15 48
BRAM | 13,31 86 12,51 | 1,21 19,02
GDYR | 9,16 86 16,04 | 1,51 63,8
GJTL |8,01 176 23,55 | 0,95 66
IMAS | 9,46 107 3513 | 1,37 79,86
INDS | 8,16 129 31,28 | 1,33 70,49
LPIN | 7,7 252 13,21 | 0,39 29,15
NIPS | 8,29 102 8,55 1,19 56,11
PRAS | 4,88 142 1,06 0,16 69,93
SMSM | 7,22 217 28,96 | 1,46 46,8
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Lampiran 8
Tabulasi Data Variabel Dependen dan Independen yang Siap Diolah Tahun 2006,
2007, 2008, 2009 dan 2010.

Tahun | Kode | LNHarga Saham | CR ROE | TATO |DR
2006 | ASII 10,07 78 16,59 | 0,96 54,37
BRAM | 12,27 393 2,2 0,99 33,18
GDYR | 9,47 223 9,03 2,16 38,17
GJTL |6,19 194 9,55 0,75 70,65
IMAS | 7,06 95 0,65 0,66 90,95
INDS | 7,28 98 3,16 0,8 85,94
LPIN | 7,38 80 -1,53 | 0,27 43,49
NIPS | 7,52 108 8,79 1,18 59,62
PRAS | 4,89 108 -2,18 | 1,26 78,62
SMSM | 6,06 199 14,67 | 1,23 33,44
2007 | ASII 9,26 91 2421 |11 49,61
BRAM | 12,12 498 4,38 1 29,47
GDYR | 8,52 135 141,56 | 1,88 48,33
GJTL |53 221 3,81 0,79 71,78
IMAS | 7,09 84 0,83 1,04 91,82
INDS | 7,09 107 12,56 | 0,94 86,84
LPIN |7 170 23,17 | 0,35 44,1
NIPS | 7,31 110 6,71 1,41 66,92
PRAS | 4,79 105 2,14 1,21 76,14
SMSM | 6,48 171 16,66 | 1,28 38,14
2008 | ASII 10,45 132 27,78 | 1,2 49,74
BRAM | 13,01 219 9,5 0,98 28,71
GDYR | 9,17 149 0,27 1,22 70,98




GJTL |6,05 145 -37,88 | 0,91 81,07
IMAS | 6,76 91 8,04 1,47 914
INDS | 7,13 108 29,29 | 1,05 88,15
LPIN |7 130 5,77 0,32 54,82
NIPS | 7,28 104 1,26 1,48 62,06
PRAS | 4,78 101 -1291 | 0,74 79,34
SMSM | 6,62 182 16,75 | 1,46 36,81
2009 | ASII 10,91 137 2517 | 111 44,98
BRAM | 12,16 344 7,34 1,11 16,66
GDYR | 9,43 90 29,15 | 1,15 63,17
GJTL | 7,74 253 33,9 0,89 69,92
IMAS | 8,94 93 26,89 | 1,36 87,22
INDS | 9,26 127 3549 |1,16 73,33
LPIN | 8,05 227 11 0,42 32,7
NIPS | 8,29 110 2,9 0,89 59,61
PRAS | 4,53 203 -46,11 | 0,38 81,32
SMSM | 6,98 159 26,69 | 1,46 42,29
2010 | ASlII 11,21 126 29,13 | 1,15 48
BRAM | 13,31 86 12,51 | 1,21 19,02
GDYR | 9,16 86 16,04 | 1,51 63,8
GJTL |8,01 176 23,55 | 0,95 66
IMAS | 9,46 107 3513 | 1,37 79,86
INDS | 8,16 129 31,28 | 1,33 70,49
LPIN | 7,7 252 13,21 | 0,39 29,15
NIPS | 8,29 102 8,55 1,19 56,11
PRAS | 4,88 142 1,06 0,16 69,93
SMSM | 7,22 217 28,96 | 1,46 46,8
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Current
Ratio
Rata-
rata
Tahu | Dat BRA | GDY IMA | IND NIP | PRA | SMS | Indust
n e ASIl | M R GITL | S S LPIN | S S M ri
31- 393 | 223 | 194 108 | 108 199
2006 | Des | 78% % % % | 95% | 98% | 80% % % % | 158%
31- 498 | 135 | 221 107 | 170 | 110 | 105 171
2007 | Des | 91% % % % | 84% % % % % % | 169%
31-| 132 | 219 | 149 | 145 108 | 130 | 104 | 101 182
2008 | Des % % % % | 91% % % % % % | 136%
31- | 137 | 344 253 127 | 227 | 110 | 203 159
2009 | Des % % | 90% % | 93% % % % % % | 174%
31- | 126 176 | 107 | 129 | 252 | 102 | 142 217
2010 | Des % | 86% | 86% % % % % % % % | 142%
Rata- 113 | 308 | 137 | 198 114 | 172 | 107 | 132 186
rata % % % % | 94% % % % % % | 156%

Lampiran 9
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Emite ‘
n
Lampiran 10
ROE
Rata-
rata
Tahu | Dat | ASI | BRA | GDY [ GJT |IMA | IND | LPI | NIP | PRA | SMS | Indust
n e I M R L S S N S S M ri
31- | 17
2006 | Des % 2% 9% | 6% 1% | 3% | -2% | 9% | -2% 15% 6%
31- | 24 142 23
2007 | Des % 4% % | 4% 1% | 13% % | 7% 2% 17% 24%
31- | 28 38 -
2008 | Des % 9% 0% % 8% | 29% | 6% | 1% | 13% 17% 5%
31-| 25 34 11 -
2009 | Des % 7% | 29% % | 27% | 35% % | 3% | 46% | 27% 15%
2010 | 31-| 29| 13% | 16% 24 | 35% | 31% 13| 9% 1% | 29% 20%




Des

%

%

%

Rata-
rata
Emite 25 10 -
n % 7% | 39% | 6% | 14% | 22% % | 6% | 12% 21% 14%
126
Lampiran 11
TATO
Rata-
rata
Tahu | Da BRA |GD | GJ |IM IND | LPI | NIP | PRA | SMS | Indus
n te |ASIl | M YR |TL |AS |S N S S M tri
31-
De | 96 216 | 75| 66| 80| 27| 118 | 126 | 123
2006 s % | 99% % | % % % | % % % % | 103%
31-
De | 110 | 100 | 188 | 79| 104 | 94| 35| 141 | 121 | 128
2007 s % % % | % % % | % % % % | 110%
31- | 120 122 | 91| 147 | 105 | 32| 148 | 74| 146
2008 | De % | 98% % | % % % | % % % % | 108%
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S
31-
De | 111 | 111 | 115| 89| 136 | 116 | 42 89 38| 146
2009 s % % % % % % | % % % % | 99%
31-
De | 115 | 121 | 151 | 95| 137 | 133 | 39| 119 16 | 146
2010 s % % % % % % | % % % % | 107%
Rata
-rata
Emit 110 | 106 | 158 | 86| 118 | 106 | 35| 123 75| 138
en % % % % % % | % % % % | 105%
Lampiran 12
DR
Rata-
rata
Tahu | Dat | ASI | BRA | GDY | GJT | IMA | IND | LPI | NIP | PRA | SMS | Indust
n e I M R L S S N S S M ri
31- | 54 71 43 60
2006 | Des % | 33% | 38% % | 91% | 86% % % | 79% | 33% 59%
31-| 50 72 44 | 67
2007 | Des % | 30% | 48% % | 92% | 87% % % | 76% | 38% 60%
31-| 50 81 55 62
2008 | Des % | 29% | 71% % | 91% | 88% % % | 79% | 37% 64%
31-| 45 70 33 60
2009 | Des % | 17% | 63% % | 87% | 73% % % | 81% | 42% 57%
31- | 48 66 29 56
2010 | Des % | 19% | 64% % | 80% | 70% % % | 70% | 47% 55%
Rata-
rata
Emite 49 72 41 61
n % | 26% | 57% % | 88% | 81% % % | 77% | 39% 59%
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Lampiran 13

Harga Saham

Tahu | Dat BRA PRA | SMS

n e ASll | M GDYR | GJTL | IMAS | INDS | LPIN | NIPS | S M
31-| 2730 1300 160 | 185

2006 | Des 0| 1900 0| 490 | 1170 | 1450 0 0| 133 | 430
31-| 1055 110 | 149

2007 | Des 0| 1800 | 5000 | 200 | 1200 | 1200 0 0| 120 | 650
31- | 3470 110 | 145

2008 | Des 0| 1450 | 9600 | 425 | 860 | 1250 0 0| 119 | 750
31- | 5455 1250 | 230 1050 | 312 | 397

2009 | Des 0| 2400 0 0| 7600 0 5 5( 93| 1070
31- | 7400 300 | 1280 220 | 400

2010 | Des 0| 2150 | 9550 0 0| 3500 0 0| 132 | 1360




Lampiran 14

HASIL ANALISIS REGRESI SETELAH OUTLIER

Regression
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
LNHS 50 4,53 13,31 8,1018 2,18138
CR 50 78,00 498,00 | 155,9000 83,09578
ROE 50 -46,11 141,56 13,8534 24,42958
TATO 50 ,16 2,16 1,0548 ,40404
DR 50 16,66 91,82 59,1004 20,69005
Valid N (listwise) 50
Model Summary®
Model Adjusted R Std. Error of the
R R Square Square Estimate Durbin-Watson
1 ,607% ,368 ,312 1,80937 1,369

a. Predictors: (Constant), DR, TATO, ROE, CR
b. Dependent Variable: LNHS
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Correlations
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LNHS CR ROE TATO DR

Pearson Correlation LNHS 1,000 314 ,269 ,254 -,554
CR ,314 1,000 -,080 -,093 -,526
ROE ,269 -,080 1,000 ,439 -,181
TATO ,254 -,093 ,439 1,000 -,060
DR -,554 -,526 -,181 -,060 1,000

Sig. (1-tailed) LNHS ,013 ,029 ,038 ,000
CR ,013 ,290 ,260 ,000
ROE ,029 ,290 ,001 ,104
TATO ,038 ,260 ,001 ,340
DR ,000 ,000 ,104 ,340

N LNHS 50 50 50 50 50
CR 50 50 50 50 50
ROE 50 50 50 50 50
TATO 50 50 50 50 50
DR 50 50 50 50 50

ANOVA®
Model Sum of Squares df Mean Square F Sig.
1 Regression 85,841 4 21,460 6,555 ,0002
Residual 147,322 45 3,274
Total 233,163 49

a. Predictors: (Constant), DR, TATO, ROE, CR

b. Dependent Variable: LNHS




Coefficients?®

Model Unstandardized | Standardized
Coefficients Coefficients Collinearity Statistics
Std.
B Error Beta t Sig. [ Tolerance VIF
1 (Constant) | 9,513 1,570 6,060 ,000
CR ,002 ,004 ,089 ,623 ,536 ,689 1,452
ROE ,010 ,012 ,108 , 799 429 , 762 1,312
TATO 1,004 714 ,186| 1,407 ,166 ,804 1,244
DR -,050 ,015 -,476| -3,298 ,002 ,673 1,486
a. Dependent Variable: LNHS
Histogram
Dependent Variable: LNHS

Frequency
il

\

-1

[u}

1

Regression Standardized Residual

Mean = -5 90E-17
Std. Dev. = 0,958
M =50
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Expected Cum Prob

Regression Standardized Predicted Value

Mormal P-P Plot of Regression Standardized Residual
Dependent Variable: LNHS
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Scatterplot
Dependent Variable: LNHS
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Regression Studentized Residual
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