Lampiran 1

Data Sampel Penelitian

No. Kode Nama Perusahaan Jenis Industri
1 ALMI | Alumindo Light Metal Industry Tbk Metal
2 CENT | Centrine Online Thk Others
3 GGRM | Gudang Garam Tbhk Tobacco
4 IKBI | Sumi Indo Kabel Thk Cable
5 INCI | Intan Wijaya Chemical Industry Thk Adhesive
6 LION | Lion Metal Works Thk Metal
7 LMPI | Langgeng Makmur Plastik Thk Plastics and Glass Product
8 LTLS | Lautan Luas Thk Chemicals and Allied
9 SMDR | Samudera Indonesia Transportation Services
10 SSTM | Sunson Textile Manufacture Thk Textile, Garment
11 STTP | Siantar TOP Thk Food and Beverages
12 TBLA | Tunas Baru Lampung Thk Agriculture
13 TMAS | Tempuran Emas Transportation Services




Lampiran 2

Variabel Penelitian

Kode Tahun ROA PBV INS KOMSIZE
ALMI 2006 0,067 0,0005 1,470
ALMI 2007 0,023 0,0008 1,470
ALMI 2008 0,003 0,0006 1,470
ALMI 2009 0,018 0,0004 1,470
ALMI 2010 0,029 0,0005 1,510

CENT 2006 0,079 0,8934 0,520

CENT 2007 0,160 1,9009 0,520

CENT 2008 -0,173 2,4649 0,520

CENT 2009 0,113 1,6808 0,520

CENT 2010 0,013 1,1262 0,520

GGRM 2006 0,046 1,4770 0,600

GGRM 2007 0,060 1,2959 0,280

GGRM 2008 0,078 0,6850 0,280

GGRM 2009 0,127 1,7021 0,280

GGRM 2010 0,135 3,7030 0,280

IKBI 2006 0,075 0,0006 0,090
IKBI 2007 0,131 0,0007 0,090
IKBI 2008 0,153 0,0004 0,100
IKBI 2009 0,051 0,0008 0,100
IKBI 2010 0,008 0,0007 0,100
INCI 2006 0,020 0,3312 8,380
INCI 2007 0,022 0,3433 9,620
INCI 2008 0,020 0,2068 8,380
INCI 2009 -0,055 0,2614 8,380
INCI 2010 -0,153 0,3246 9,620
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LION 2006 0,110 0,6210 0,180




LION 2007 0,117 0,6293 0,180 3
LION 2008 0,149 0,6385 0,180 3
LION 2009 0,124 0,5240 0,230 3
LION 2010 0,127 0,6194 0,230 3
LMPI 2006 0,007 0,0005 0,010 3
LMPI 2007 0,023 0,0004 0,010 3
LMPI 2008 0,005 0,0003 0,010 2
LMPI 2009 0,011 0,0006 0,010 2
LMPI 2010 0,005 0,0007 0,010 2
LTLS 2006 0,016 0,6544 0,730 4
LTLS 2007 0,034 0,6051 0,730 5
LTLS 2008 0,042 0,7025 0,730 5
LTLS 2009 0,028 0,8011 0,730 5
LTLS 2010 0,024 0,7667 0,730 5
SMDR 2006 0,017 0,3357 0,130 5
SMDR 2007 0,034 0,2806 2,270 4
SMDR 2008 0,029 0,2990 2,330 6
SMDR 2009 -0,003 0,3595 0,400 5
SMDR 2010 0,012 0,3722 0,400 5
SSTM 2006 -0,018 0,0007 1,310 7
SSTM 2007 0,002 0,0012 0,940 6
SSTM 2008 -0,076 0,0012 0,940 6
SSTM 2009 0,035 0,0009 0,940 6
SSTM 2010 0,011 0,0008 0,940 6
STTP 2006 0,031 0,6359 6,510 2
STTP 2007 0,030 1,3753 6,500 3
STTP 2008 0,008 0,7678 0,020 3
STTP 2009 0,075 0,6785 3,100 2
STTP 2010 0,066 0,9946 3,100 2
TBLA 2006 0,026 0,9446 0,050 3




TBLA 2007 0,040 2,4780 0,050 3
TBLA 2008 0,023 1,7994 0,050 3
TBLA 2009 0,050 1,4974 0,050 3
TBLA 2010 0,068 1,5231 0,050 3
TMAS 2006 0,031 2,6772 0,080 3
TMAS 2007 0,028 1,5643 0,140 2
TMAS 2008 0,120 0,6889 0,140 3
TMAS 2009 -0,111 0,8794 0,140 3
TMAS 2010 -0,089 0,9007 0,140 3




Lampiran 3
Descriptive Statistic

Tahun 2006
Kode tahun ROA PBV INS KOMSIZE

ALMI 2006 0,067 0,0005 1,470 5
CENT 2006 0,079 0,8934 0,520 4
GGRM 2006 0,046 1,4770 0,600 5
IKBI 2006 0,075 0,0006 0,090 5
INCI 2006 0,020 0,3312 8,380 4
LION 2006 0,110 0,6210 0,180 3
LMPI 2006 0,007 0,0005 0,010 3
LTLS 2006 0,016 0,6544 0,730 4
SMDR 2006 0,017 0,3357 0,130 5
SSTM 2006 -0,018 0,0007 1,310 7
STTP 2006 0,031 0,6359 6,510 2
TBLA 2006 0,026 0,9446 0,050 3
TMAS 2006 0,031 2,6772 0,080 3

Mean 0,0389 0,6594 1,5431 4,0769

Median | 0,0307 0,6210 0,5200 4,0000

Max 0,1100 2,6772 8,3800 7,0000

Min -0,0177 0,0005 0,0100 2,0000

Stdev 0,0350 0,7543 2,6888 1,3205




Tahun 2007

Kode Tahun ROA PBV INS KOMSIZE

ALMI 2007 0,023 0,0008 1,470 5
CENT 2007 0,160 1,9009 0,520 3
GGRM 2007 0,060 1,2959 0,280 5
IKBI 2007 0,131 0,0007 0,090 5
INCI 2007 0,022 0,3433 9,620 3
LION 2007 0,117 0,6293 0,180 3
LMPI 2007 0,023 0,0004 0,010 3
LTLS 2007 0,034 0,6051 0,730 5
SMDR 2007 0,034 0,2806 2,270 4
SSTM 2007 0,002 0,0012 0,940 6
STTP 2007 0,030 1,3753 6,500 3
TBLA 2007 0,040 2,4780 0,050 3
TMAS 2007 0,028 1,5643 0,140 2

Mean 0,0542 0,8058 1,7538 3,8462

Median | 0,0336 0,6051 0,5200 3,0000

Max 0,1600 2,4780 9,6200 6,0000

Min 0,0023 0,0004 0,0100 2,0000

Stdev 0,0493 0,8311 2,9432 1,2142




Tahun 2008

Kode Tahun ROA PBV INS KOMSIZE
ALMI 2008 0,003 0,0006 1,470 5
CENT 2008 -0,173 2,4649 0,520 3
GGRM 2008 0,078 0,6850 0,280 5

IKBI 2008 0,153 0,0004 0,100 5

INCI 2008 0,020 0,2068 8,380 3
LION 2008 0,149 0,6385 0,180 3
LMPI 2008 0,005 0,0003 0,010 2
LTLS 2008 0,042 0,7025 0,730 5
SMDR 2008 0,029 0,2990 2,330 6
SSTM 2008 -0,076 0,0012 0,940 6
STTP 2008 0,008 0,7678 0,020 3
TBLA 2008 0,023 1,7994 0,050 3
TMAS 2008 0,120 0,6889 0,140 3

Mean 0,0292 0,6350 1,1654 4,0000
Median | 0,0226 0,6385 0,2800 3,0000
Max 0,1535 2,4649 8,3800 6,0000
Min -0,1729 0,0003 0,0100 2,0000
Stdev 0,0888 0,7437 2,2728 1,3540




Tahun 2009

Kode Tahun ROA PBV INS KOMSIZE
ALMI 2009 0,018 0,0004 1,470 5
CENT 2009 0,113 1,6808 0,520 4
GGRM 2009 0,127 1,7021 0,280 4

IKBI 2009 0,051 0,0008 0,100 5

INCI 2009 -0,055 0,2614 8,380 3

LION 2009 0,124 0,5240 0,230 3
LMPI 2009 0,011 0,0006 0,010 2
LTLS 2009 0,028 0,8011 0,730 5
SMDR 2009 -0,003 0,3595 0,400 5
SSTM 2009 0,035 0,0009 0,940 6

STTP 2009 0,075 0,6785 3,100 2
TBLA 2009 0,050 1,4974 0,050 3
TMAS 2009 -0,111 0,8794 0,140 3

Mean 0,0356 0,6451 1,2577 3,8462
Median | 0,0355 0,5240 0,4000 4,0000
Max 0,1269 1,7021 8,3800 6,0000
Min -0,1112 0,0004 0,0100 2,0000
Stdev 0,0685 0,6391 2,2993 1,2810




Tahun 2010

Kode Tahun ROA PBV INS KOMSIZE
ALMI 2010 0,029 0,0005 1,510 5
CENT 2010 0,013 1,1262 0,520 4
GGRM 2010 0,135 3,7030 0,280 4

IKBI 2010 0,008 0,0007 0,100 5

INCI 2010 -0,153 0,3246 9,620 3
LION 2010 0,127 0,6194 0,230 3
LMPI 2010 0,005 0,0007 0,010 2
LTLS 2010 0,024 0,7667 0,730 5
SMDR 2010 0,012 0,3722 0,400 5
SSTM 2010 0,011 0,0008 0,940 6
STTP 2010 0,066 0,9946 3,100 2
TBLA 2010 0,068 1,5231 0,050 3
TMAS 2010 -0,089 0,9007 0,140 3

Mean 0,0196 0,7949 1,3562 3,8462
Median | 0,0127 0,6194 0,4000 4,0000
Max 0,1349 3,7030 9,6200 6,0000
Min -0,1534 0,0005 0,0100 2,0000
Stdev 0,0773 1,0043 2,6226 1,2810




Lampiran 4
Data Olahan Nilai Perusahaan (PBV)

Harga Total Jumlah Book
Kode | Tahun | Saham Ekuitas Saham Value PBV

ALMI 2006 693,5 456.530.225.344.000 308.000.000 | 1482240,991 | 0,0005

ALMI 2007 1136 446.682.425.215.000 308.000.000 1450267,614 | 0,0008

ALMI 2008 900 435.837.407.426.000 308.000.000 1415056,518 | 0,0006

ALMI 2009 584,5 462.065.082.946.000 308.000.000 1500211,308 | 0,0004

ALMI 2010 808 505.798.105.207.000 308.000.000 1642201,64 | 0,0005

CENT 2006 130,5 84.007.746.176 575.112.500 146,0718489 | 0,8934
CENT 2007 310,7 94.000.820.880 575.112.500 163,4477096 | 1,9009
CENT 2008 303 70.695.814.158 575.112.500 122,9251914 | 2,4649
CENT 2009 2435 83.317.830.253 575.112.500 144,8722298 | 1,6808
CENT 2010 167,5 85.533.758.424 575.112.500 148,7252641 | 1,1262

GGRM | 2006 10100 13.157.233.000.000 1.924.088.000 | 6838,165926 | 1,4770

GGRM | 2007 9510 14.119.796.000.000 1.924.088.000 | 7338,435664 | 1,2959

GGRM | 2008 5525 15.519.266.000.000 1.924.088.000 | 8065,777657 | 0,6850

GGRM | 2009 16190 18.301.537.000.000 1.924.088.000 | 9511,798317 | 1,7021

GGRM | 2010 40795 21.197.162.000.000 1.924.088.000 | 11016,73208 | 3,7030

IKBI 2006 701 373.292.838.714.000 306.000.000 1219911,238 | 0,0006

IKBI 2007 944 440.049.454.957.000 306.000.000 1438070,114 | 0,0007

IKBI 2008 656 507.136.016.388.000 306.000.000 1657307,243 | 0,0004

IKBI 2009 1297 492.104.414.270.000 306.000.000 1608184,36 | 0,0008

IKBI 2010 1078 492.429.064.239.000 306.000.000 1609245,308 | 0,0007

INCI 2006 278,5 152.232.000.000 181.035.556 840,8955863 | 0,3312
INCI 2007 296 156.100.197.790 181.035.556 862,2626474 | 0,3433
INCI 2008 182,2 159.534.883.348 181.035.556 881,2350837 | 0,2068
INCI 2009 2152 149.044.000.000 181.035.556 823,2857859 | 0,2614
INCI 2010 230,4 128.485.798.703 181.035.556 709,726871 | 0,3246

LION 2006 1788 149.773.000.000 52.016.000 2879,364042 | 0,6210




LION 2007 2055 169.869.656.190 52.016.000 3265,719321 | 0,6293
LION 2008 2470 201.208.049.236 52.016.000 3868,195348 | 0,6385
LION 2009 2295 227.799.218.314 52.016.000 4379,406689 | 0,5240
LION 2010 3095 259.928.517.672 52.016.000 4997,087774 | 0,6194
LMPI 2006 173 377.937.644.940.000 | 1.008.517.669 | 374745,6852 | 0,0005
LMPI 2007 153,5 390.337.847.276.000 | 1.008.517.669 | 387041,1588 | 0,0004
LMPI 2008 113,6 392.909.786.998.000 | 1.008.517.669 | 389591,3766 | 0,0003
LMPI 2009 2177 398.902.000.000.000 | 1.008.517.669 | 395532,981 | 0,0006
LMPI 2010 272 401.695.608.006.000 | 1.008.517.669 | 398302,9949 | 0,0007
LTLS 2006 425 506.603.000.000 780.000.000 649,4910256 | 0,6544
LTLS 2007 462,5 596.140.000.000 780.000.000 764,2820513 | 0,6051
LTLS 2008 720 799.390.000.000 780.000.000 1024,858974 | 0,7025
LTLS 2009 784 763.343.000.000 780.000.000 978,6448718 | 0,8011
LTLS 2010 804 817.950.000.000 780.000.000 1048,653846 | 0,7667
SMDR 2006 7140 3.482.428.789.000 163.756.000 21265,96149 | 0,3357
SMDR 2007 6805 3.971.871.173.000 163.756.000 24254,81309 | 0,2806
SMDR 2008 3825 2.095.009.509.000 163.756.000 12793,48243 | 0,2990
SMDR 2009 3812,5 1.736.503.000.000 163.756.000 10604,20992 | 0,3595
SMDR 2010 3935 1.731.456.702.000 163.756.000 10573,39396 | 0,3722
SSTM 2006 196,5 223.894.349.080.000 836.707.000 267589,9079 | 0,0007
SSTM 2007 317 225.959.309.567.000 836.707.000 270057,8692 | 0,0012
SSTM 2008 280 282.120.000.000.000 | 1.170.909.181 | 240940,9753 | 0,0012
SSTM 2009 241 313.255.131.385.000 | 1.170.909.181 | 267531,5357 | 0,0009
SSTM 2010 222 323.173.455.253.000 | 1.170.909.181 | 276002,1533 | 0,0008
STTP 2006 166,5 343.025.000.000 1.310.000.000 | 261,851145 | 0,6359
STTP 2007 376,5 358.620.381.463 1.310.000.000 | 273,7560164 | 1,3753
STTP 2008 213 363.436.877.436 1.310.000.000 | 277,4327309 | 0,7678
STTP 2009 209,5 404.509.244.789 1.310.000.000 | 308,785683 | 0,6785
STTP 2010 339,5 447.140.003.889 1.310.000.000 | 341,3282472 | 0,9946
TBLA 2006 198 864.441.083.000 4.124.206.046 | 209,6018175 | 0,9446




TBLA 2007 556,5 934.959.637.000 4.163.178.493 | 224,5783212 | 2,4780
TBLA 2008 383,5 888.772.542.000 4.170.063.493 | 213,131657 | 1,7994
TBLA 2009 323 899.647.602.000 4.170.754.493 | 215,7038022 | 1,4974
TBLA 2010 397 1.234.180.494.000 4.735.063.324 | 260,6470937 | 1,5231
TMAS 2006 750 319.657.403.983 1.141.030.000 | 280,1481153 | 2,6772
TMAS 2007 475,5 346.847.725.727 1.141.030.000 | 303,9777444 | 1,5643
TMAS 2008 298,5 494.430.924.839 1.141.030.000 | 433,3198293 | 0,6889
TMAS 2009 253,5 328.906.688.729 1.141.030.000 | 288,254199 | 0,8794
TMAS 2010 173,1 219.287.521.241 1.141.030.000 | 192,183835 | 0,9007




Lampiran 5
Uji Regresi Linier Berganda (Persamaan 1)

Model Summary’

Adjusted Std. Error of
Model R R Square R Square | the Estimate
1 ,2942 ,086 ,057 ,063584

a. Predictors: (Constant), KOMSIZE, INS
b. Dependent Variable: ROA

ANOVA
Sum of
Model Squares df Mean Square| F Sig.
1 Regression ,024 2 ,012 2,931 ,0352
Residual ,251 62
Total 274 64
a. Predictors: (Constant), KOMSIZE, INS
b. Dependent Variable: ROA
Coefficients
Unstandardized | Standardizeq
Coefficients Coefficients
Model B Std. Errol Beta t Sig.
1 (Constant) ,061 ,028 2,207 ,031
INS -,008 ,003 -,298 -2,416 ,019
KOMSIZE -,004 ,006 -,070 -,567 ,573

a. Dependent Variable: ROA



Correlations

ROA INS KOMSIZE

ROA Pearson Correlation 1 -,286* -,018

Sig. (2-tailed) ,021 ,887

N 65 65 65

INS Pearson Correlation -,286* 1 -,174

Sig. (2-tailed) ,021 ,165

N 65 65 65

KOMSIZE Pearson Correlation -,018 -,174 1
Sig. (2-tailed) ,887 ,165

N 65 65 65

*. Correlation is significant at the 0.05 level (2-tailed).




Lampiran 6

Uji Jalur

Model Summary?

Model

R

R Square

Adjusted Std. Error of
R Square the Estimate

1

,3992

,159

,118 , 7344314

a. Predictors: (Constant), ROA, KOMSIZE, INS

b. Dependent Variable: PBV

ANOVAP
Sum of

Model Squares df Mean Square F Sig.

1 Regression 6,229 3 2,076 3,849 ,0142
Residual 32,903 61 ,539
Total 39,131 64

a. Predictors: (Constant), ROA, KOMSIZE, INS
b. Dependent Variable: PBV
Coefficients
Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 1,641 ,331 4,961 ,000
INS -,064 ,039 -,205 -1,643 ,105
KOMSIZE -,223 ,075 -,357 -2,989 ,004
ROA ,881 1,467 ,074 ,600 ,550

a. Dependent Variable: PBV




Correlations

ROA INS KOMSIZE PBV
ROA Pearson Correlation 1 -,286* -,018 ,139
Sig. (2-tailed) ,021 ,887 ,270
N 65 65 65 65
INS Pearson Correlation -,286* 1 -, 174 -,164
Sig. (2-tailed) ,021 ,165 ,192
N 65 65 65 65
KOMSIZE Pearson Correlation -,018 -, 174 1 -,323*4
Sig. (2-tailed) ,887 ,165 ,009
N 65 65 65 65
PBV Pearson Correlation ,139 -,164 -,323*4 1
Sig. (2-tailed) ,270 ,192 ,009
N 65 65 65 65

*. Correlation is significant at the 0.05 level (2-tailed).

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



