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Lampiran 1 

Hasil Output SPSS 
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Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 300.238 60.818  4.937 .000   

lneps .167 .156 .565 1.066 .294 .052 19.157 

lnder .033 .031 .138 1.095 .282 .923 1.083 

lnbv -.145 .172 -.395 -.841 .407 .066 15.055 

lnroe -.085 .193 -.096 -.441 .662 .307 3.258 

lninflasi 34.805 7.141 32.072 4.874 .000 .000 2.9523 

lnbirate -71.088 14.439 -32.975 -4.923 .000 .000 3.0593 

lnkurs -6.750 1.565 -1.129 -4.313 .000 .214 4.675 

a. Dependent Variable: RETURN      
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Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate Durbin-Watson 

1 .717
a
 .514 .426 .24999 1.705 

a. Predictors: (Constant), lnkurs, lnder, lnroe, lnbv, lninflasi, lnbirate 
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Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate Durbin-Watson 

1 .717
a
 .514 .426 .24999 1.705 

a. Predictors: (Constant), lnkurs, lnder, lnroe, lnbv, lninflasi, lnbirate 

b. Dependent Variable: return   

 

Correlations 

   lnder lnbv lnroe lninflasi lnbirate lnkurs abs_res 

Spearman's rho lnder Correlation Coefficient 1.000 -.280 -.047 .170 .040 -.030 -.284 

Sig. (2-tailed) . .080 .773 .294 .805 .854 .075 

N 40 40 40 40 40 40 40 

lnbv Correlation Coefficient -.280 1.000 .250 -.210 -.089 .056 -.087 

Sig. (2-tailed) .080 . .120 .193 .586 .731 .592 

N 40 40 40 40 40 40 40 

lnroe Correlation Coefficient -.047 .250 1.000 -.020 -.155 .155 .236 

Sig. (2-tailed) .773 .120 . .902 .339 .340 .143 

N 40 40 40 40 40 40 40 

lninflasi Correlation Coefficient .170 -.210 -.020 1.000 .816
**

 -.775
**

 -.085 

Sig. (2-tailed) .294 .193 .902 . .000 .000 .602 
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N 40 40 40 40 40 40 40 

lnbirate Correlation Coefficient .040 -.089 -.155 .816
**

 1.000 -.949
**

 -.166 

Sig. (2-tailed) .805 .586 .339 .000 . .000 .305 

N 40 40 40 40 40 40 40 

lnkurs Correlation Coefficient -.030 .056 .155 -.775
**

 -.949
**

 1.000 .033 

Sig. (2-tailed) .854 .731 .340 .000 .000 . .840 

N 40 40 40 40 40 40 40 

abs_res Correlation Coefficient -.284 -.087 .236 -.085 -.166 .033 1.000 

Sig. (2-tailed) .075 .592 .143 .602 .305 .840 . 

N 40 40 40 40 40 40 40 

**. Correlation is significant at the 0.01 level (2-tailed).       

 

 

Residuals Statistics
a
 

 

Minimum Maximum Mean 

Std. 

Deviation N 

Predicted Value -.1009 .6958 .2213 .23651 40 

Residual -.56026 .55687 .00000 .22996 40 

Std. Predicted 

Value 
-1.362 2.006 .000 1.000 40 

Std. Residual -2.241 2.228 .000 .920 40 
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a. Dependent Variable: return    

 

 

ANOVA
b
 

Model 

Sum of 

Squares df Mean Square F Sig. 

1 Regression 2.182 6 .364 5.818 .000
a
 

Residual 2.062 33 .062   

Total 4.244 39    

a. Predictors: (Constant), lnkurs, lnder, lnroe, lnbv, lninflasi, lnbirate  

b. Dependent Variable: return     



                       KEMENTRIAN AGAMA 

                         UNIVERSITAS ISLAM NEGERI MAULANA MALIK IBRAHIM MALANG 

                       FAKULTAS EKONOMI 

                         Terakreditasi ”A” SK BAN-PT Depdiknas Nomor : 005/BAN-PT/ Ak- 

        X/S1/II/2010 

                       Jalan Gajayana 50 Malang 65144 Telepon (0341) 558881,  Faksimile (0341) 558881 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



                       KEMENTRIAN AGAMA 

                         UNIVERSITAS ISLAM NEGERI MAULANA MALIK IBRAHIM 

MALANG 

                       FAKULTAS EKONOMI 

                         Terakreditasi ”A” SK BAN-PT Depdiknas Nomor : 005/BAN-PT/ Ak- 

        X/S1/II/2010 

                       Jalan Gajayana 50 Malang 65144 Telepon (0341) 558881,  Faksimile (0341) 

558881 

 

 

Lampiran 2 

Nama Perusahaan Dan Kode Emiten 

 

No Kode Efek Nama Emiten 

1 AALI Astra Agro Lestari Tbk. 

2 ANTM Aneka Tambang (Persero) Tbk. 

3 ASII Astra Internasional Tbk. 

4 BBCA Bank Central Asia Tbk. 

5 BBRI Bank Rakyat Indonesia Tbk. 

6 BMRI Bank Mandiri (persero) Tbk. 

7 INDF Indofood Sukses Makmur Tbk. 

8 PGAS Perusahaan Gas Negara Tbk. 

9 TLKM Telekomunikasi Indonsia Tbk 

10 UNTR United Tractors Tbk. 

 

Lampiran 3  

Hasil Perhitungan Makro Ekonomi  

INFLASI 2007 2008 2009 2010 2011 

1 6,26% 7,36% 9,17% 3,72% 7,02% 

2 6,30% 7,40% 8,60% 3,81% 6,84% 

3 6,52% 8,17% 7,92% 3,43% 6,65% 

4 6,29% 8,96% 7,31% 3,91% 6,16% 

5 6,01% 10,38% 6,04% 4,16% 5,98% 

6 5,77% 11,03% 3,65% 5,05% 5,54% 

7 6,06% 11,90% 2,71% 6,22% 4,61% 

8 6,51% 11,85% 2,75% 6,44% 4,79% 

9 6,95% 12,14% 2,83% 5,80% 4,61% 

10 6,88% 11,77% 2,57% 5,67% 4,42% 

11 6,71% 11,68% 2,41% 6,33% 4,15% 

12 6,59% 11,06% 2,78% 6,96% 3,79% 

Rata - Rata 6,40% 10,31% 4,90% 5,13% 5,38% 

   

KURS 
2007 2008 2009 2010 2011 

8779,49 9084,55 10395,35 9679,55 9136,35 

 

BI RATE 2007 2008 2009 2010 2011 

jumlah 8,00 9,25 6,50 6,50 6,58 
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Lampiran 4 

Fundamental Perusahaan 

 

1. EPS 

NO Tahun AALI ANTM ASII BBCA BBRI BMRI INDF PGAS TLKM UNTR 

1 2007 1253,17 538,08 1610,35 189,76 392,77 209,46 149,18 22,80 637,75 523,58 

2 2008 1670,76 143,43 2270,30 234,28 483,43 254,13 111,81 27,60 526,76 799,77 

3 2009 1054,55 63,35 2480,02 276,10 592,73 341,22 236,42 256,96 562,11 1147,48 

4 2010 1280,70 176,49 3548,60 343,92 930,10 439,04 336,30 257,38 572,27 1164,13 

5 2011 1586,65 49,75 5206,31 435,84 620,07 534,83 571,43 254,25 767,91 1571,92 

 

2. DER 

NO Tahun AALI ANTM ASII BBCA BBRI BMRI INDF PGAS TLKM UNTR 

1 2007 0,28 0,37 1,71 9,66 9,48 9,91 3,77 2,60 1,61 1,26 

2 2008 0,23 0,26 1,21 9,55 10,01 10,75 3,11 2,47 1,38 1,05 

3 2009 0,18 0,21 1,00 9,14 10,63 10,23 2,45 1,35 1,22 0,76 

4 2010 0,19 0,28 1,10 8,51 10,02 9,81 1,34 1,22 0,98 0,84 

5 2011 0,21 0,51 1,02 8,09 8,43 7,81 0,70 0,80 0,69 0,69 
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3. BV 

NO Tahun AALI ANTM ASII BBCA BBRI BMRI INDF PGAS TLKM UNTR 

1 2007 2578,58 918,76 6660,14 869,30 1578,01 1409,37 900,54 254,70 1674,04 2010,56 

2 2008 3274,34 845,33 8171,22 944,20 1813,89 1459,60 967,92 308,06 1702,09 3345,96 

3 2009 3974,89 854,32 9854,37 1129,86 2210,68 1674,23 1156,61 483,97 1934,02 4161,17 

4 2010 4579,59 1004,37 12180,25 1383,40 2973,19 1978,56 1911,60 572,10 2203,31 4850,30 

5 2011 5350,81 1129,33 18733,04 1704,62 2019,54 2685,19 3600,08 708,90 3024,85 7373,45 

 

4. ROE 

NO Tahun AALI ANTM ASII BBCA BBRI BMRI INDF PGAS TLKM UNTR 

1 2007 0,49 0,59 0,24 0,22 0,25 0,15 0,14 0,20 0,38 0,26 

2 2008 0,51 0,17 0,28 0,25 0,27 0,17 0,12 0,09 0,31 0,24 

3 2009 0,27 0,07 0,25 0,32 0,27 0,16 0,13 0,53 0,29 0,28 

4 2010 0,28 0,18 0,25 0,25 0,31 0,18 0,12 0,04 0,21 0,24 

5 2011 0,29 0,18 0,23 0,26 0,30 0,20 0,10 0,35 0,18 0,22 
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Lampiran 5 

Return Saham  

RETURN 

No Tahun AALI ANTM ASII BBCA BBRI BMRI INDF PGAS TLKM UNTR 

1 2008 0,19 0,48 0,03 0,03 -0,03 -0,17 0,08 -0,02 -0,23 0,18 

2 2009 -0,11 -0,25 0,27 0,24 0,14 0,31 0,01 0,38 0,02 0,11 

3 2010 0,24 0,20 0,95 0,55 0,48 0,70 1,07 1,07 0,05 0,77 

4 2011 -0,01 -0,12 0,32 0,27 0,32 0,15 0,22 -0,12 -0,11 0,19 
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