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Lampiran V 

 

 

No 

 

Nama 

Perusahaan 

TATO  

Rata-

Rata 

 

2008 

 

2009 

 

2010 

 

2011 

1. ATPK 0,02 0,00 0,42 1,21 1,61 

2. BUMI 0,64 0.,28 0,024 0,536 0,43 

3. DEWA 0,41 0,44 0,50 0,70 0,5125 

4. BYAN 1,38 0,93 0,96 3,72 1,7475 

5. ITMG 1,35 1,26 065 1,51 1,1925 

6. KKGI 1,50 1,49 0,11 0,00 0,7075 

7. MYOH  0,23 0,30 0,64 1,79 0,74 

8. PKPK 0,90 0,79 0,62 0,83 0,785 

9. ADRO 0,54 0,63 0,61 0,70 0,62 

10. PTRO 1,15 088 0,84 0,70 0,8925 

 

 

 

No 

 

Nama 

Perusahaan 

ROA  

Rata-Rata  

2008 

 

2009 

 

2010 

 

2011 

1. ATPK 64.80 194.80 493.14 2013.70 691.61 

2. BUMI 1703.89 5.13 0.22 135.38 461.155 

3. DEWA 16.76 173.37 2.73 219.20 103.015 

4. BYAN 49.65 479.50 81.07 6295.02 1.726.31 

5. ITMG 9192.68 3809.82 2142.05 617.40 3.940.487 

6. KKGI 6.40 32.73 54.60 0.46 23.5475 

7. MYOH  119.43 97.90 76.53 111.43 101.3225 

8. PKPK 4.20 18.13 1.48 0.96 6.1925 

9. ADRO 269.24 1017.61 151.51 160.55 399.7275 

10. PTRO 44.21 29.16 529.60 169.99 193.24 

 



 

No 

 

Nama 

Perusahaan 

ROE  

Rata-Rata  

2008 

 

2009 

 

2010 

 

2011 

1. ATPK 606,01 999,77 932,91 489,74 757,107 

2. BUMI 50.029,06 2,26 1,06 48,35 12.520,1825 

3. DEWA 283,72 1.282,06 1,36 1.731,28 824.605 

4. BYAN 173,46 511,42 268,44 302,72 314,01 

5. ITMG 747,47 1.130,60 47.926,57 7.278,42 14.270,765 

6. KKGI 144,54 25,80 437,24 734,42 335.5 

7. MYOH  1191.40 941,05 876,92 502,14 8.778,775 

8. PKPK 184,74 50.529,54 4,72 3,57 50.722,57 

9. ADRO 16.556.63 434,47 121,49 226,09 4.334,67 

10. PTRO 25,10 19,89 337,58 328,74 17.782,75 

 

 

 

No 

 

Nama 

Perusahaan 

Pengembalian Saham  

Rata-Rata  

2008 

 

2009 

 

2010 

 

2011 

1. ATPK 0,10 0,22 0,14 0,14 0,15 

2. BUMI 10,67 0,15 0,25 0,06 27,825 

3. DEWA 093 1,72 0,48 0,10 08,075 

4. BYAN 6,83 5,01 2,19 9,29 4,355 

5. ITMG 0,44 2,03 0,44 0.24 07,875 

6. KKGI 1,03 0,26 5,73 1,61 21,575 

7. MYOH  0,01 0,01 1,2 2,68 7,05 

8. PKPK 0,58 0,07 0,14 8,35 2,285 

9. A4DRO 0,52 2,57 0,47 0,31 09,675 

10. PTRO 0,37 1,88 1,51 0,28 1,01 

 

 

 



Lampiran VI 

 

 

One-Sample Kolmogorov-Smirnov Test 

 ROA ROE TATO Return saham 

N 40 40 40 40 

Normal Parameters
a,b

 
Mean 764,661 4711,8188 ,8164 2,171 

Std. Deviation 1820,9849 13210,59743 ,67012 4,7141 

Most Extreme Differences 

Absolute ,357 ,464 ,165 ,323 

Positive ,357 ,464 ,165 ,323 

Negative -,337 -,361 -,112 -,323 

Kolmogorov-Smirnov Z 2,259 2,936 1,045 2,046 

Asymp. Sig. (2-tailed) ,000 ,000 ,225 ,000 

a. Test distribution is Normal. 

b. Calculated from data. 

 

One-Sample Kolmogorov-Smirnov Test 

 TATO LN_ROA LN_ROE LN_Returnsaha

m 

N 40 40 40 40 

Normal Parameters
a,b

 
Mean ,8164 4,4409 5,7369 -,6327 

Std. Deviation ,67012 2,54038 2,62167 1,77988 

Most Extreme Differences 

Absolute ,165 ,099 ,153 ,098 

Positive ,165 ,054 ,144 ,098 

Negative -,112 -,099 -,153 -,060 

Kolmogorov-Smirnov Z 1,045 ,624 ,968 ,618 

Asymp. Sig. (2-tailed) ,225 ,830 ,306 ,840 

a. Test distribution is Normal. 

b. Calculated from data. 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Return On 

Assets 
48 ,22 9192,68 657,14 1677,44 

Return On Equity 48 1,06 50529,54 4296,68 12265,30 

TATO 48 0E-12 3,71 ,79 ,68 

Return saham 48 -,92 26,80 1,79 4,51 

Valid N (listwise) 48     



 

 

 

 

 



 

 

Coefficients
a
 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) -1,823 ,707  -2,581 ,014   

TATO 1,194 ,449 ,449 2,662 ,012 ,784 1,276 

LN_ROA -,030 ,150 -,042 -,199 ,844 ,489 2,044 

LN_ROE ,061 ,134 ,089 ,454 ,653 ,576 1,736 

a. Dependent Variable: LN_Returnsaham 

 

                                                           Model Summary
b
 

M

o

d

e

l 

R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 ,442
a
 ,195 ,128 1,66172 1,868 

a. Predictors: (Constant), LN_ROE, TATO, LN_ROA 

b. Dependent Variable: LN_Returnsaham 

 

Coefficients
a
 

Model Unstandardized Coefficients Standardized 

Coeffiients 

t Sig. 

B Std. Error Beta 

1 

(Constant) -1,823 ,707  -2,581 ,014 

TATO 1,194 ,449 ,449 2,662 ,012 

LN_ROA -,030 ,150 -,042 -,199 ,844 

LN_ROE ,061 ,134 ,089 ,454 ,653 

a. Dependent Variable: LN_Returnsaham 

 

 

 

 

 



ANOVA
a
 

Model Sum of Squares Df Mean Square F Sig. 

1 

Regression 24,143 3 8,048 2,914 ,047
b
 

Residual 99,407 36 2,761   

Total 123,550 39    

a. Dependent Variable: LN_Returnsaham 

b. Predictors: (Constant), LN_ROE, TATO, LN_ROA 

 

Coefficients
a
 

Model Unstandardized Coefficients Standardized 

Coeffiients 

T Sig. 

B Std. Error Beta 

1 

(Constant) -1,823 ,707  -2,581 ,014 

TATO 1,194 ,449 ,449 2,662 ,012 

LN_ROA -,030 ,150 -,042 -,199 ,844 

LN_ROE ,061 ,134 ,089 ,454 ,653 

a. Dependent Variable: LN_pengembalian  saham 

 

 

Model Summary
b
 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 ,474
a
 ,225 ,138 1,57451 2,354 

a. Predictors: (Constant), TATO, LN_ReturnOnEquity, LN_ReturnOnAssets 

b. Dependent Variable: LN_Returnsaham 

 

 

 

 

 

 

 

 



Lampiran VII 

 



Lampiran VIII 

 



Lampiran IX 

 


