Daftar Perusahaan yang menjadi populasi

No Kode Perusahaan Nama Perusahaan
1 AALI PT. Astra Agro Lestari Tbk.
2 BWPT PT. BW Plantation Thk
3 GZCO PT. Gozco Plantation Tbhk
4 JAWA PT. Jaya Agra Wattie Thk
5 LSIP PP. London Sumatera Thk
6 SGRO PT. Sampoerna Agro Thk
7 SIMP PT. Salim lvomas Pratama Thk
8 SMAR PT. Smart Thk
9 TBLA PT. Tunas Baru Lampung
10 UNSP PT. Bakrie Sumatera Plantation Thk
11 ANJT PT. Austindo Nusantara Jaya Tbhk
12 DNSG PT. Dharma Satya Nusantara Thk
13 MAGP PT. Multi Agro Gemilang
14 PALM PT. Sawit Sumbermas Sarana Tbk
15 SSMS PT. Providen Agro Thk

Sumber : Data yang diolah, 2014

Daftar Perusahaan yang menjadi sampel

No Kode Perusahaan Nama Perusahaan Tahun
1 AALI PT. Astra Agro Lestari Tbk. 5
2 BWPT PT. BW Plantation Tbk 5
3 GZCO PT. Gozco Plantation Tbk 5
4 JAWA PT. Jaya Agra Wattie Thk 5
5 LSIP PP. London Sumatera Thk 5
6 SGRO PT. Sampoerna Agro Thk 5
7 SIMP PT. Salim lvomas Pratama Tbk 5
8 SMAR PT. Smart Tbhk 5
9 TBLA PT. Tunas Baru Lampung 5
10 UNSP PT. Bakrie Sumatera Plantation Tbk 5

Total Sampel 50

Sumber: Data yang diolah, 2014




Data Rekapitulasi Variabel Penelitian
Variabel Return On Asset (ROA)

ROA (%)

Kode Perusahaan 2009 2010 2011 2012 2013
AALI 0.2284 | 0.2393 0.2448 | 0.2029 | 0.1272
BWPT 0.0918 | 0.0918 0.0731| 0.0370 | 0.0293
GZCO 0.0865 | 0.0771 0.0347 | 0.0309 | 0.0299
JAWA 0.0001 | 0.0962 0.0791 | 0.0686 | 0.0686
LSIP 0.1458 | 0.1858 0.2505 | 0.1477 | 0.0964
SGRO 0.1265 | 0.1590 0.0986 | 0.0813 | 0.0267
SIMP 0.0713 | 0.0662 0.0594 | 0.0571| 0.0226
SMAR 0.0732 0.1010 0.1216 | 0.0549 | 0.0486
TBLA 0.0903 | 0.1155 0.0993 | 0.0167 | 0.0139
UNSP 0.0498 | 0.0403 0.0357 | 0.0562 | 0.0263
Variabel Return On Equity (ROE)

ROE (%)

Kode Perusahaan 2009 2010 2011 2012 2013
AALI 0.2778 | 0.2917 0.2965 | 0.2691 | 0.1853
BWPT 0.2158 | 0.2158 0.1839 | 0.1091 | 0.0832
GZCO 0.1610 | 0.1381 0.0653 | 0.0615| 0.0299
JAWA 0.2023 | 0.2921 0.1355 | 0.1227 | 0.1227
LSIP 0.1855 | 0.2269 0.2914 | 0.1776 | 0.1162
SGRO 0.1621 | 0.2145 0.1345 | 0.1261 | 0.4460
SIMP 0.1909 | 0.1804 | 0.0999 | 0.0942 | 0.0394
SMAR 0.1559 | 0.2162 0.2441 | 0.0999 | 0.1377
TBLA 0.2782 0.3396 0.2624 | 0.0492 | 0.0481
UNSP 0.0946 | 0.0873 0.0737 | 0.1349 | 0.0550
Variabel Earning Per Share (EPS)

EPS (Rp)

Kode Perusahaan 2009 2010 2011 2012 2013
AALI 158.3670 | 133.8683 | 158.6474 | 16.4280 | 128.5055
BWPT 133.0603 | 34.0603 | 64.8709 | 44.8648 | 40.6563
GZCO 34.4598 | 32.3264 | 19.6842 | 16.4035| 15.9742
JAWA 171.3781 | 297.8920 | 40.7268 | 40.7268 | 40.7268
LSIP 118.4678 | 57.2546 | 249.3840 | 163.5001 | 112.6543
SGRO 151.4412 | 241.9678 | 177.9307 | 177.9307 | 63.6934
SIMP 67.5156 | 351.3260 | 95.8568 | 95.8568 | 40.1659
SMAR 260.3557 | 438.8677 | 62.4730 | 310.8328 | 310.8328
TBLA 60.3517 | 89.0556 | 85.3249 | 17.5126 | 17.5126
UNSP 123.0667 | 55.0032 | 48.7794 | 77.8107 | 18.5539




Variabel Price Earning Ratio (PER)
PER (Rp)

Kode Perusahaan 2009 2010 2011 2012 2013
AALI 1.0712 2.3743 3.3151 2.3124 | 2.4137
BWPT 2.6181 1.6573 1.5415 2.2289 | 2.4596
GZCO 5.5717 3.0934 5.0802 2.0963 | 2.2601
JAWA 2.0023 1.3428 2.4554 2.4554 | 2.4554
LSIP 2.0967 2.6603 2.4010 3.6116 | 3.8877
SGRO 1.7828 2.8266 1.1240 1.1240 | 3.1400
SIMP 1.9393 3.1814 2.0864 2.0864 | 4.9793
SMAR 2.7943 2.4557 2.3208 2.6434 | 2.6434
TBLA 3.6336 1.4036 1.4650 2.1377 | 2.1377
UNSP 2.5150 1.8181 2.0500 1.2852 | 2.3897
Hasil Pengolahan Data Penelitian

Hasil Uji Statistik Deskriptif

Descriptive Statistics

N Minimum [ Maximum Mean Std. Deviation
ROA 50 .0001 .2505 .089510 .0628314
ROE 50 .0299 4460 .168434 .0894893
EPS 50 15.9742| 438.8677| 115.298128| 100.3003756
PER 50 1.0712 5.5717 2.468516 .9505516
Valid N (listwise) 50
Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014
Hasil Uji Normalitas Kolmogorov-Smirnov
One-Sample Kolmogorov-Smirnov Test
ROA ROE EPS PER
N 50 50 50 50
Normal Parameters®® Mean -2.7534 -1.9396 4.3679 .8379
Std. Deviation 1.16625 .60455 .91901 .36404
Absolute .149 .097 .075 111
Most Extreme Differences  Positive 120 .076 .075 110
Negative -.149 -.097 -.071 -111
Kolmogorov-Smirnov Z 1.055 .684 527 .783
Asymp. Sig. (2-tailed) .215 .738 .944 572

a. Test distribution is Normal.
b. Calculated from data.

Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014




Hasil Uji Multikolinearitas

Coefficients?

Model Unstandardized Standardized t Sig. Collinearity Statistics
Coefficients Coefficients
B Std. Error Beta Tolerance VIF
(Constant) 921 440 2.093 .000
ROA .011 .049 .036 .229 .035 .840 1.191
ROE .069 .109 114 .630 . 009 .640 1.561
EPS -.042 .067 .107 .629 . 042 .728 1.374

a. Dependent Variable: PER

Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014

Uji Autokorelasi

Model Summary”

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 .135° .018 -.046 .9720535 1.909

a. Predictors: (Constant), EPS, ROA, ROE
b. Dependent Variable: PER

Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014

Scatterplot
Dependent Variable: PER
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Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014

Gambar
Hasil Uji Heterokesdastisitas



Hasil Uji Kolmolgorof-Smirnov dengan Unstandardized Residual

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 50
Normal Parameters®® Mean 087
Std. Deviation .94182675

Absolute .146

Most Extreme Differences  Positive .146
Negative -.080

Kolmogorov-Smirnov Z 1.032
Asymp. Sig. (2-tailed) .237

a. Test distribution is Normal.
b. Calculated from data.

Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014

Hasil Uji Regresi Linear Berganda

Coefficients?®

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) 921 440 2.093 .000
ROA .011 .049 .036 .229 .035
! ROE .069 .109 114 .630 .009
EPS .042 .067 .107 .629 .042

a. Dependent Variable: PER
Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014

Hasil Uji Koefisien Determinasi (R?)

Model Summaryb

Model R R Square Adjusted R Std. Error of the
Square Estimate
1 .135% .018 -.046 .9720535

a. Predictors: (Constant), EPS, ROA, ROE
b. Dependent Variable: PER
Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014




Hasil Uji F (Simultan)

ANOVA?®
Model Sum of Squares df Mean Square F Sig.
Regression .218 3 .073 532 .000"
1 Residual 276 46 136
Total 494 49
a. Dependent Variable: PER
b. Predictors: (Constant), EPS,ROA,ROE
Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014
Hasil Uji t (Parsial)
Coefficients®
Model Unstandardized Coefficients | Standardized t Sig. Collinearity Statistics
Coefficients
B Std. Error Beta Tolerance VIE
(Constant) 921 440 2.093 .000
ROA 011 .049 .036 .229 .035 .840 1.191
! ROE .069 .109 114 .630 . 009 .640 1.561
EPS .042 .067 .107 .629 . 042 .728 1.374

a. Dependent Variable: PER
Sumber : Hasil Pengolahan Data Dengan SPSS Versi 20, 2014
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