Lampiran 1 Data Asli Input Regresi

OPM | ROA | ROl | NPM | ROE | TPM | MRE | Penjualan
AALI '07 48.75 | 54.44 | 36.87 | 15.66 | 71.77 | -1.02 | 0.09 | 5960954
ANTM '07 | 56.6 | 60.66 | 425 | 42.74|83.32 | 0.98 | 0.8 | 12008202
INCO '07 68.3 | 88.83 | 62.16 | 50.43 | 120.9 | -2.9 | -2.23 | 21907257
INTP '07 21.64 | 1415 | 9.76 | 13.43 | 20.47 | 0.61 | 0.45 | 7323644
KLBF '07 16.12 | 22.55 | 13.73 | 10.07 | 34.21 | 0.15 | 0.07 | 7004910
PTBA '07 22.93 | 26.94 | 18.25 | 18.43 | 37.8 | 0.63 | 0.63 | 4123855
TLKM '07 | 4454 | 31.19 | 15.67 | 21.63 | 75.84 | 0.14 | 0.05 | 59440011
UNVR'07 | 22.14| 52.9 | 36.79 | 15.66 | 104.8 | 1.06 | 2.12 | 12544901
AALI '08 41.38 | 60.58 | 40.35 | 1545 | 76.6 | 043 | 0.6 8161217
ANTM '08 | 15.16 | 18.84 | 13.35 | 14.26 | 23.93 | 7.37 | 5.46 | 9591981
INCO '08 36.45 | 25.14 | 19.49 | 27.38 | 30.46 | -8.32 | -6.06 | 14367462
INTP '08 25.15 | 20.67 | 15.47 | 17.85 | 27.44 | 0.54 | 0.48 | 9780498
KLBF '08 14.51 | 20.65 | 12.39 | 8.97 | 32.52 | 0.06 0 7877366
PTBA'08 34.56 | 41.78 | 27.97 | 23.67 | 63.82 | 1.21 | 0.74 | 7216228
TLKM '08 | 36.76 | 22.26 | 11.64 | 17.5 | 59.2 | -7.37 | -3.96 | 60689784
UNVR'08 | 22.03|53.01|37.01|1545|111.2| 1.6 | -1.08 | 15577811
AALI '09 35.16 | 33.02 | 21.93 | 16.68 | 40.16 | -0.72 | -0.91 | 7424283
ANTM'09 | 6.74 | 7.89 | 6.08 | 6.94 | 9.62 | -13.1 | -8.9 | 8711370
INCO '09 3047 | 11.61| 836 | 224 | 1497 | -4.08 | -3.13 | 7152949
INTP '09 34.92 | 28.59 | 20.69 | 25.97 | 35.54 | 0.57 | 0.46 | 10576456
KLBF '09 17.23 | 22.69 | 14.33 | 10.22 | 34.13 | 0.62 | 0.32 | 9087348
PTBA'09 39.66 | 46.57 | 33.77 | 30.48 | 65.98 | 0.62 | 0.6 8947854
TLKM 09 |34.99 | 2291 | 11.62 | 17.54 | 57.32 | 0.07 | 0.16 | 64596635
UNVR '09 23.1 | 56.76 | 40.67 | 16.68 | 114.2 | 1.3 | 1.79 | 18246872
AALI '10 3391 | 33.71| 2273 | 172 | 411 | 0.39 | 0.36 | 8843721
ANTM '10 | 22.26 | 18.46 | 14.36 | 19.25 | 23.72 | 0.95 | 0.75 | 8744300
INCO '10 46.73 | 26.54 | 19.88 | 34.27 | 34.61 | 3.7 | 2.71 | 1276323
INTP '10 36.09 | 27.68 | 21.21 | 28.95 | 32.49 | 0.14 | 0.21 | 11137805
KLBF'10 | 1751|2518 |17.76 | 12.58 | 32.95| 0.21 | 0.34 | 10226789
PTBA '10 29.13 | 29.8 | 2259 | 254 |40.83 | -1.87 | -1.08 | 7909154
TLKM 10 |32.77 | 2147 | 12.4 | 16.81 | 48.21 | -0.02 | 0.04 | 68629181
UNVR 10 | 23.07 | 52.16 | 39.03 | 17.2 | 112.2 | 0.96 1 19690239




Data Asli Input Regresi

NI NOI EPS | DPS | PER | MBR | Return

AALI '07 1973428 | 2906045 | 1253 | 815 | 22.34 | 34.23 | 1.13
ANTM '07 | 5118988 | 6776845 | 537 | 65 | 8.34 | 7594 | 0.38
INCO '07 1173036 | 1595473 | 1112 | 209 | 8.66 | 2510 | 1.94
INTP '07 980013 | 1593416 | 266 | 40 | 30.8 | 128 | 0.38
KLBF '07 705694 | 1129354 | 69 10 |18.13 | 26.07 | 0.01
PTBA '07 726211 896984 | 315 | 105 |38.07 | 12.95| 1.17
TLKM '07 | 12857018 | 26472708 | 638 | 309 | 15.92 | 40.73 | 0.31
UNVR '07 2407231 | 2777360 | 257 | 167 | 26.25| 641.7 | 0.37
AALI '08 2631019 | 3377344 | 1671 | 505 | 5.87 | 40.74 | 0.19
ANTM '08 | 1368139 | 1713296 | 143 | 25 7.6 |2494| -0.67
INCO '08 359316 478258 | 395 | 257 | 4.88 | 200.6 | -0.92
INTP '08 1745501 | 2459869 | 474 | 251 | 9.7 | 1161 | -0.09
KLBF '08 706822 | 1142712 | 70 40 | 5.75 [ 1536 | -0.41
PTBA '08 1707771 | 2493942 | 741 | 371 | 9.31 | 21.88 | 0.69
TLKM '08 | 10619470 | 22307475 | 527 | 297 |14.05|31.32 | -0.23
UNVR '08 1964652 | 3431098 | 315 | 262 | 24.72 | 7125 | 0.11
AALI '09 1660649 | 2610218 | 3954 | 685 | 21.57 | 36.14 | -0.11
ANTM '09 604307 587521 63 56 |34.73 | 18.7 | -0.25
INCO '09 170417 231875 | 187 | 467 |19.48 | 139.6 | -0.3
INTP '09 2746654 | 3693305 | 746 | 225 | 18.36 | 16.66 | 0.44
KLBF '09 929004 | 1565875 | 91 25 (1421|2034 | 0.32
PTBA '09 2727734 | 3548315 | 1184 | 398 | 14.57 | 23.88 | 0.09
TLKM '09 | 11332140 | 22603141 | 562 | 261 |16.81 | 31.93 | 0.02
UNVR '09 3044107 | 4214891 | 399 | 299 | 27.75| 1223 | 0.31
AALI '10 2016780 | 2998711 | 4580 | 190 | 20.46 | 44.86 | 0.24
ANTM "10 | 1683400 | 1946536 | 176 | 113 | 13.88 | 2241 | 0.2

INCO '10 437363 596374 | 395 | 577 |12.34|173.8| 0.25
INTP '10 3224942 | 4020030 | 876 | 150 | 18.21 | 31.98 | 0.92
KLBF '10 1286330 | 1790904 | 127 | 12 |25.66 | 46.29 | 1.28
PTBA '10 2008891 | 2304158 | 872 | 70 |26.32|36.41 | 0.52
TLKM 10 | 11536999 | 22491120 | 572 | 27 |13.89 | 33.43 | 0.05
UNVR '10 3386970 | 4542625 | 444 | 100 | 37.17 | 1502 | 0.06




Lampiran 2 Data asli input Regresi yang di Ln

Perusahaan | OPM | ROA | ROl | NPM | ROE | TPM | MRE | Sale

AALI '07 012 | 3.89| 400| 3.61| 2.75| 427 | 0.02| -241
ANTM'07 | -0.97 | 4.04| 411 | 3.75| 3.76 | 4.42| -0.02 | -0.22
INCO '07 066 | 422 | 449 | 4.13| 392| 480 | 106 | 0.80
INTP '07 -0.97 | 3.07| 265| 228 | 2.60| 3.02| -0.49 | -0.80
KLBF '07 -461| 278 | 312 | 262 | 231 | 3.53| -1.90 | -2.66
PTBA '07 0.16 | 3.13| 3.29| 290 | 291 | 3.63| -0.46 | -0.46
TLKM'07 | -1.17 | 3.80| 3.44| 2.75| 3.07| 433 | -1.97 | -3.00
UNVR'07 | -099| 3.10| 397 | 361 | 2.75| 465 0.06| 0.75
AALI '08 -166 | 3.72| 410| 3.70| 2.74| 434 | -0.84 | -0.51
ANTM '08 272 | 272 | 294 | 259 | 266 | 3.18| 2.00| 170
INCO '08 360 | 360| 3.22| 297 | 331| 342| 212 | 1.80
INTP '08 322 | 322| 3.03| 274| 2.88| 331 | -0.62| -0.73
KLBF '08 267 | 267 | 3.03| 252 | 219| 348 | -2.81|15.88
PTBA'08 -0.37 | 354 | 3.73| 333| 3.16| 4.16| 0.19 ]| -0.30
TLKM '08 360| 360| 3.10| 245| 2.86| 408 | 2.00| 1.38
UNVR'08 | -221| 3.09| 397 | 361 | 2.74| 471 0.47| 0.08
AALI '09 356 | 356| 350| 3.09| 281| 3.69| -0.33 | -0.09
ANTM '09 191 191 207 | 181 | 194 | 226 | 257 | 219
INCO '09 342 | 342 | 245 212 | 311| 271| 141| 114
INTP '09 -0.82 | 355| 335| 3.03| 3.26| 3.57| -0.56 | -0.78
KLBF '09 -114 | 285 312 | 266 | 232 | 3.53| -048 | -1.14
PTBA '09 -241| 3.68| 384 | 352 | 342| 419]| -048 | -0.51
TLKM'09 | -391| 356| 3.13| 245| 2.86| 4.05| -2.66 | -1.83
UNVR'09 | -1.17| 3.14| 404 | 3.71| 281 | 474 0.26| 0.58
AALI '10 -143 | 352 | 352 | 312 | 284 | 3.72| -0.94 | -1.02
ANTM'10 | -1.61 | 3.10| 292 | 266 | 296 | 3.17| -0.05| -0.29
INCO '10 -1.39 | 3.84| 328| 299 | 353 | 354 | 131| 1.00
INTP '10 -0.08 | 359 | 332 | 3.05| 3.37| 3.48| -1.97 | -1.56
KLBF '10 0.25| 286 | 3.23| 288 | 253 | 349 | -1.56 | -1.08
PTBA '10 -0.65| 337|339 | 312 | 323| 3.71| 0.63| 0.08
TLKM'10 | -3.00| 3.49| 3.07| 252 | 282| 388 | -3.91| -3.22
UNVR'10 | -281| 3.14| 3.95| 3.66| 2.84| 4.72| -0.04 | 0.00




Data Asli input Regresi yang di Ln

Perusahaan NI NOI | EPS | DPS | PER | MBR | Return

AALI '07 15.60 | 14.50 | 1488 | 7.13 | 6.70 | 3.11 3.53
ANTM '07 | 16.30 | 1545 | 15.73 | 6.29 | 417 | 2.12 4.33
INCO '07 16.90 | 13.98 | 14.28 | 7.01 | 5.34 | 2.16 7.83
INTP '07 1581 | 13.80 | 14.28 | 5.58 | 3.69 | 3.43 2.55
KLBF'07 |15.76 | 13.47 | 13.94 | 423 | 230 | 2.90 3.26
PTBA'07 |15.23|13.50|13.71 | 5.75| 465 | 3.64 2.56
TLKM'07 |17.90 | 16.37 | 17.09 | 6.46 | 5.73 | 2.77 3.71
UNVR '07 |16.34|14.69 | 1484 | 555 | 5.12| 3.27 6.46
AALI '08 1591 | 14.78 | 15.03 | 7.42 | 6.22 | 1.77 3.71
ANTM '08 | 16.08 | 14.13 | 14.35| 496 | 3.22 | 2.03 3.22
INCO '08 16.48 | 12.79 | 13.08 | 598 | 5.55| 1.59 5.30
INTP '08 16.10 | 14.37 | 14.72 | 6.16 | 5.53 | 2.27 2.45
KLBF'08 |15.88|13.47|13.95| 425| 3.69| 1.75 2.73
PTBA'08 |15.79 1435|1473 | 6.61| 592 | 2.23 3.09
TLKM'08 |17.92 |16.18 | 16.92 | 6.27 | 5.69 | 2.64 3.44
UNVR '08 |16.56 | 14.49 | 15.05| 5.75| 5.57| 3.21 6.57
AALI '09 1582 | 14.32 | 1477 | 8.28 | 6.53 | 3.07 3.59
ANTM'09 | 1598 | 13.31|13.28 | 414 | 403 | 3.55 2.93
INCO '09 15.78 | 12.05| 1235 | 5.23 | 6.15| 2.97 4.94
INTP '09 16.17 | 1483 | 15.12 | 6.61 | 542 | 2091 2.81
KLBF'09 |16.02|13.74|14.26 | 451 | 3.22| 2.65 3.01
PTBA'09 |16.01|14.82|15.08| 7.08| 599 | 2.68 3.17
TLKM'09 |17.98 | 16.24 | 16.93 | 6.33 | 556 | 2.82 3.46
UNVR'09 |16.72 1493|1525 | 599 | 570 | 3.32 7.11
AALI '10 16.00 | 14.52 | 1491 | 8.43 | 525 | 3.02 3.80
ANTM 10 | 1598 | 14.34 | 14.48 | 517 | 473 | 2.63 3.11
INCO '10 14.06 | 12.99 | 13.30 | 598 | 6.36 | 2.51 5.16
INTP '10 16.23 1499 | 1521 | 6.78 | 5.01| 2.90 3.47
KLBF'10 |16.14|14.07 | 1440 | 484 | 248 | 3.24 3.83
PTBA'10 |15.88|14.51|14.65| 6.77 | 4.25| 3.27 3.59
TLKM '10 | 18.04 | 16.26 | 16.93 | 6.35| 3.30 | 2.63 3.51
UNVR '10 |16.80|15.04 | 1533 | 6.10 | 4.61| 3.62 7.31




Lampiran 3 : Output Regresi

Unstandardized
Residual
N 32
Normal Mean .0000000
Parame stq. peviation 59462597
ters®®
Most  Absolute .097
Extrem  positive .080
e .
Negative -.097
Differen
ces
Kolmogorov-Smirnov Z .551
Asymp. Sig. (2-tailed) .922
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Coefficients?

Unstandardized | Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta T Sig. Tolerance VIF
1(Constant) -5.095 6.980 -.730 475
OPM -.088 17 -.134 -.752 462 .293 3.409
ROA 1.007 1.396 .316 721 481 .049 20.500
ROI -7.841 4.175 -2.784 -1.878 .078 .004 235.242
NPM 5.979 3.019 2.192 1.980 .064 .008 131.183
ROE -.244 1.050 -.070 -.232 .819 .102 9.816
TPM 3.452 2.002 1.430 1.724 .103 .014 73.602
MRE 162 163 163 991 .336 .346 2.891
Sale .058 .078 124 .752 463 .343 2.913
NI 1.140 .390 .627 2.919 .010 .202 4.942
NOI -.780 1.949 -.528 -.400 .694 .005 186.552
EPS -417 2.039 -.310 -.204 .841 .004 245.899
DPS .012 341 .009 .036 971 .158 6.338
PER -.072 .240 -.057 -.299 .768 .258 3.880
MBR 415 412 .155 1.006 .328 .396 2.524
Correlations
Abs_Res
Spearman'’s rho OPM Correlation Coefficient .323
Sig. (2-tailed) .071
N 32
ROA Correlation Coefficient 221
Sig. (2-tailed) 224
N 32
ROI Correlation Coefficient .148
Sig. (2-tailed) 418
N 32
NPM Correlation Coefficient 177
Sig. (2-tailed) .332
N 32
ROE Correlation Coefficient .303
Sig. (2-tailed) .092
N 32




TPM Correlation Coefficient -.020
Sig. (2-tailed) .915
N 32
MRE Correlation Coefficient .295
Sig. (2-tailed) .101
N 32
Sale Correlation Coefficient 117
Sig. (2-tailed) .525
N 32
NI Correlation Coefficient -.339
Sig. (2-tailed) .057
N 32
NOI Correlation Coefficient -.118
Sig. (2-tailed) .520
N 32
EPS Correlation Coefficient -.142
Sig. (2-tailed) 439
N 32
DPS Correlation Coefficient .328
Sig. (2-tailed) .067
N 32
PER Correlation Coefficient .302
Sig. (2-tailed) .093
N 32
MBR Correlation Coefficient .196
Sig. (2-tailed) .282
N 32




Unstandardized
Coefficients

Standardized
Coefficients

Model Std. t Sig. Keputusan
B Error Beta
1 (Constant) .001 .005 .153 .880
OPM -1.656 124 -1.798 | -13.377 .000 | Signifikan
ROA -4.837 .559 -4.122 -8.640 .000 | Signifikan
ROI -6.414 .882 -5.458 -7.275 .000 | Signifikan
NPM -1.145 .101 -1.071 | -11.332 .000 | Signifikan
ROE -1.995 .327 -2.548 | -6.094 .000 | Signifikan
TPM .097 .096 .094 1.007 .328 | Tidak Signifikan
MRE 113 .089 .079 1.272 .220 | Tidak Signifikan
Sale -1.544 455 -1.051 -3.396 .003 | Signifikan
NI -3.633 1.046 -3.309 | -3.474 .003 | Signifikan
NOI -4.547 1.464 -3.798 -3.105 .006 | Signifikan
EPS -.167 .045 -.119 -3.693 .002 | Signifikan
DPS -.252 .066 -.243 -3.837 .001 | Signifikan
PER -.461 .052 -.332 -8.947 .000 | Signifikan
MBR .207 .100 -301| -2.068 | .054 | Tidak Signifikan
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