LAMPIRAN 1

DAFTAR NAMA PERUSAHAAN YANG MENJADI SAMPEL

PENELITIAN

No. | Nama Emiten Kode
1. | PT Astra Agro Lestari Tbk AALI
2. | PT Astra International Tbk ASII
3. | Bank Central Asia Tbk BBCA
4. | Bank Rakyat Indonesia (Persero) Tbk BBRI
5. | PT Bank Danamon Indonesia Tbk BDMN
6. | PT Bank Mandiri Tbk BMRI
7. | Indofood Sukses Makmur Tbk INDF
8. | PT Telekomunikasi Indonesia Tbk TLKM
9. | PT United Tractors Tbk UNTR




LAMPIRAN 2

DAFTAR NILAI BETA SAHAM, GROWTH OPPORTINITIES, RETURN

ON ASSET (ROA), DEBT TO EQUITY RATIO (DER), DAN VOLUME

PERDAGANGAN SAHAM

Kode Waktu Beta Growth | Volume | ROA DER
AALI 01/01/08 0.789 34.14 15.0 35.1 0.41
ASII 01/01/08 0.865 33.18 16.0 9.9 1.22
BBCA 01/01/08 0.517 33.81 17.0 2.3 8.87
BBRI 01/01/08 0.804 33.63 17.0 2.7 8.71
BDMN 01/01/08 0.845 32.46 15.0 2.4 7.47
BMRI 01/01/08 0.8416 32.76 18.0 1.5 8.76
INDF 01/01/08 0.8 32.35 17.0 4.5 1.86
TLKM 01/01/08 0.753 34.63 17.0 17.1 1.15
UNTR 01/01/08 0.815 33.23 16.0 11.6 1.39
AALI 02/01/08 0.789 34.04 15.0 36.9 0.28
ASII 02/01/08 0.865 33.79 15.0 10.3 1.17
BBCA 02/01/08 0.517 33.58 17.0 2.3 8.87
BBRI 02/01/08 0.804 33.68 17.0 2.7 8.71
BDMN 02/01/08 0.845 32.54 15.0 2.4 7.22
BMRI 02/01/08 0.8416 32.73 17.0 1.5 8.76
INDF 02/01/08 0.8 32.42 17.0 4.5 1.86
TLKM 02/01/08 0.753 34.74 17.0 17.1 1.15
UNTR 02/01/08 0.815 33.15 16.0 11.5 1.26
AALI 03/01/08 0.789 33.64 15.0 36.9 0.28
ASII 03/01/08 0.865 33.65 16.0 10.3 1.17
BBCA 03/01/08 0.517 33.37 17.0 2.1 9.66
BBRI 03/01/08 0.804 33.41 17.0 2.7 8.71
BDMN 03/01/08 0.845 32.34 15.0 2.4 7.22
BMRI 03/01/08 0.8416 32.61 17.0 1.4 9.91
INDF 03/01/08 0.8 31.96 17.0 4.5 1.86
TLKM 03/01/08 0.753 3471 17.0 17.1 1.15
UNTR 03/01/08 0.815 33.04 16.0 11.5 1.26
AALI 04/01/08 0.789 33.47 15.0 36.9 0.28
ASII 04/01/08 0.865 33.12 16.0 10.3 1.17
BBCA 04/01/08 0.517 33.21 17.0 2.1 9.66
BBRI 04/01/08 0.804 33.24 17.0 2.4 9.48
BDMN 04/01/08 0.845 31.95 16.0 2.4 7.22
BMRI 04/01/08 0.8416 32.43 18.0 1.4 9.91
INDF 04/01/08 0.8 31.8 17.0 33 2.62
TLKM 04/01/08 0.753 34.54 17.0 17.1 1.15
UNTR 04/01/08 0.815 32.96 16.0 11.5 1.26
AALI 05/01/08 0.789 33.69 15.0 36.9 0.28




ASII 05/01/08 0.865 33.22 16.0 10.3 1.17
BBCA 05/01/08 0.517 33.05 17.0 2.1 9.66
BBRI 05/01/08 0.804 33.19 17.0 24 9.48
BDMN 05/01/08 0.845 31.93 16.0 24 7.23
BMRI 05/01/08 0.8416 32.45 17.0 1.4 9.91
INDF 05/01/08 0.8 32.22 17.0 33 2.62
TLKM 05/01/08 0.753 343 17.0 15.7 1.16
UNTR 05/01/08 0.815 33.32 15.0 11.5 1.26
AALI 06/01/08 0.789 33.72 15.0 514 0.28
ASII 06/01/08 0.865 32.97 15.0 13.3 1.14
BBCA 06/01/08 0.517 32.83 17.0 2.1 9.66
BBRI 06/01/08 0.804 32.93 18.0 24 9.48
BDMN 06/01/08 0.845 31.54 16.0 24 7.23
BMRI 06/01/08 0.8416 32.24 17.0 1.4 9.91
INDF 06/01/08 0.8 3191 16.0 33 2.62
TLKM 06/01/08 0.753 34.1 17.0 15.7 1.16
UNTR 06/01/08 0.815 32.97 16.0 11.5 1.26
AALI 07/01/08 0.789 33.17 15.0 49.2 0.36
ASII 07/01/08 0.865 33.27 15.0 12.8 1.32
BBCA 07/01/08 0.517 33.19 17.0 2.1 9.05
BBRI 07/01/08 0.804 33.22 18.0 2.8 8.64
BDMN 07/01/08 0.845 31.95 16.0 1.2 8.34
BMRI 07/01/08 0.8416 32.56 17.0 1.7 9.99
INDF 07/01/08 0.8 31.76 16.0 4.8 2.72
TLKM 07/01/08 0.753 34.13 17.0 15.7 0.97
UNTR 07/01/08 0.815 32.72 16.0 14.1 1.61
AALI 08/01/08 0.789 32.77 15.0 49.2 0.36
ASII 08/01/08 0.865 33.11 15.0 12.8 1.32
BBCA 08/01/08 0.517 33.31 16.0 2.2 9.67
BBRI 08/01/08 0.804 33.22 17.0 2.6 10.3
BDMN 08/01/08 0.845 31.9 15.0 24 8.34
BMRI 08/01/08 0.8416 32.46 17.0 1.7 9.99
INDF 08/01/08 0.8 31.72 17.0 5.0 2.83
TLKM 08/01/08 0.753 34.38 17.0 14.7 1.57
UNTR 08/01/08 0.815 32.52 15.0 14.1 1.61
AALI 09/01/08 0.789 32.12 15.0 49.2 0.36
ASII 09/01/08 0.865 32.71 15.0 12.8 1.32
BBCA 09/01/08 0.517 33.29 17.0 2.2 9.67
BBRI 09/01/08 0.804 33.06 17.0 2.6 10.3
BDMN 09/01/08 0.845 31.7 15.0 24 8.34
BMRI 09/01/08 0.8416 32.33 17.0 1.7 9.99
INDF 09/01/08 0.8 31.45 16.0 5.0 2.83
TLKM 09/01/08 0.753 34.1 17.0 14.7 1.57
UNTR 09/01/08 0.815 32.58 16.0 14.1 1.61
AALI 10/01/08 0.789 30.6 15.0 49.2 0.36
ASII 10/01/08 0.865 31.51 16.0 12.8 1.32
BBCA 10/01/08 0.517 32.98 17.0 2.2 9.67
BBRI 10/01/08 0.804 32.17 18.0 2.6 10.3
BDMN 10/01/08 0.845 30.38 15.0 2.3 8.45
BMRI 10/01/08 0.8416 31.27 17.0 1.7 9.99
INDF 10/01/08 0.8 30.02 17.0 4.2 2.72




TLKM 10/01/08 0.753 33.6 17.0 14.7 1.57
UNTR 10/01/08 0.815 29.97 16.0 13.8 0.91
AALI 11/01/08 0.789 31.27 15.0 36.9 0.62
ASII 11/01/08 0.865 31.64 16.0 12.6 1.28
BBCA 11/01/08 0.517 32.88 17.0 23 9.2
BBRI 11/01/08 0.804 32.7 18.0 2.6 9.68
BDMN 11/01/08 0.845 30.4 15.0 2.3 8.45
BMRI 11/01/08 0.8416 31.13 18.0 1.7 9.97
INDF 11/01/08 0.8 29.78 18.0 4.2 2.72
TLKM 11/01/08 0.753 33.69 17.0 13.8 1.37
UNTR 11/01/08 0.815 30.44 17.0 13.8 0.91
AALI 12/01/08 0.789 31.57 14.0 36.9 0.62
ASII 12/01/08 0.865 31.71 16.0 12.6 1.28
BBCA 12/01/08 0.517 33.28 16.0 23 9.2
BBRI 12/01/08 0.804 32.66 17.0 2.6 9.68
BDMN 12/01/08 0.845 32.27 16.0 23 8.45
BMRI 12/01/08 0.8416 31.75 17.0 1.7 9.97
INDF 12/01/08 0.8 29.7 17.0 4.2 2.72
TLKM 12/01/08 0.753 34.02 16.0 13.8 1.37
UNTR 12/01/08 0.815 30.64 16.0 13.8 0.91
AALI 01/01/09 0.312 31.78 14.0 36.9 0.62
ASII 01/01/09 0.139 32.12 15.0 12.6 1.28
BBCA 01/01/09 0.54 32.95 17.0 2.3 9.2
BBRI 01/01/09 0.892 32.65 17.0 2.6 9.68
BDMN 01/01/09 0.276 30.11 16.0 23 8.45
BMRI 01/01/09 0.76 31.53 17.0 1.7 9.97
INDF 01/01/09 0.786 29.8 18.0 4.2 2.72
TLKM 01/01/09 0.547 33.84 16.0 13.8 1.37
UNTR 01/01/09 0.049 30.92 16.0 13.8 0.91
AALI 02/01/09 0.312 32.0 14.0 40.4 0.23
ASII 02/01/09 0.139 31.78 15.0 11.4 1.21
BBCA 02/01/09 0.54 32.63 17.0 2.3 9.2
BBRI 02/01/09 0.892 32.25 17.0 2.6 9.68
BDMN 02/01/09 0.276 31.54 16.0 1.4 9.09
BMRI 02/01/09 0.76 31.44 17.0 1.7 9.97
INDF 02/01/09 0.786 29.59 17.0 4.2 2.72
TLKM 02/01/09 0.547 33.84 16.0 13.8 1.37
UNTR 01/01/09 0.049 30.92 16.0 13.8 0.91
AALI 03/01/09 0.312 32.19 14.0 40.4 0.23
ASII 03/01/09 0.139 32.24 15.0 11.4 1.21
BBCA 03/01/09 0.54 33.14 17.0 24 9.55
BBRI 03/01/09 0.892 3241 17.0 24 10.01
BDMN 03/01/09 0.276 30.78 16.0 14 9.09
BMRI 03/01/09 0.76 31.84 17.0 1.5 10.75
INDF 03/01/09 0.786 29.71 17.0 2.6 3.11
TLKM 03/01/09 0.547 34.2 16.0 13.8 1.37
UNTR 01/01/09 0.049 30.92 16.0 13.8 0.91
AALI 04/01/09 0.312 32.42 14.0 40.4 0.23
ASII 04/01/09 0.139 32.65 16.0 9.3 1.07
BBCA 04/01/09 0.54 33.23 17.0 2.6 8.9
BBRI 04/01/09 0.892 32.98 18.0 1.2 11.1




BDMN 04/01/09 0.276 31.79 17.0 1.4 9.09
BMRI 04/01/09 0.76 32.32 17.0 1.5 10.75
INDF 04/01/09 0.786 30.33 16.0 2.6 3.11
TLKM 04/01/09 0.547 34.28 17.0 13.8 1.37
UNTR 01/01/09 0.049 30.92 16.0 13.8 0.91
AALI 05/01/09 0.312 32.62 15.0 12.4 0.27
ASII 05/01/09 0.139 32.94 16.0 9.3 1.07
BBCA 05/01/09 0.54 33.24 16.0 2.6 8.9
BBRI 05/01/09 0.892 33.13 17.0 2.7 9.38
BDMN 05/01/09 0.276 32.11 17.0 1.5 8.49
BMRI 05/01/09 0.76 32.42 18.0 1.6 9.88
INDF 05/01/09 0.786 30.97 18.0 1.1 3.18
TLKM 05/01/09 0.547 34.05 17.0 10.8 1.19
UNTR 01/01/09 0.049 30.92 16.0 13.8 0.91
AALI 06/01/09 0.312 32.51 15.0 12.4 0.27
ASII 06/01/09 0.139 33.21 18.0 9.3 1.07
BBCA 06/01/09 0.54 33.33 17.0 2.6 8.9
BBRI 06/01/09 0.892 33.14 17.0 2.7 9.38
BDMN 06/01/09 0.276 32.62 17.0 1.5 8.49
BMRI 06/01/09 0.76 32.55 17.0 1.6 9.88
INDF 06/01/09 0.786 31.09 18.0 1.1 3.18
TLKM 06/01/09 0.547 34.06 17.0 10.8 1.19
UNTR 06/01/09 0.049 32.15 16.0 14.3 0.9
AALI 07/01/09 0.312 32.72 15.0 20.5 0.3
ASII 07/01/09 0.139 33.62 16.0 10.2 1.14
BBCA 07/01/09 0.54 33.46 17.0 2.6 9.16
BBRI 07/01/09 0.892 33.44 17.0 2.7 9.38
BDMN 07/01/09 0.276 32.32 16.0 1.8 5.59
BMRI 07/01/09 0.76 33.11 18.0 1.6 10.41
INDF 07/01/09 0.786 31.47 18.0 1.1 3.18
TLKM 07/01/09 0.547 3441 17.0 10.8 1.19
UNTR 07/01/09 0.049 32.67 16.0 14.3 0.9
AALI 08/01/09 0.312 32.94 14.0 20.5 0.3
ASII 08/01/09 0.139 33.68 15.0 10.2 1.14
BBCA 08/01/09 0.54 33.7 16.0 2.6 9.16
BBRI 08/01/09 0.892 33.44 17.0 2.6 9.26
BDMN 08/01/09 0.276 32.26 16.0 1.8 5.59
BMRI 08/01/09 0.76 33.08 17.0 1.6 10.41
INDF 08/01/09 0.786 31.63 18.0 4.0 3.02
TLKM 08/01/09 0.547 34.36 17.0 12.8 1.51
UNTR 08/01/09 0.049 32.73 15.0 16.8 0.8
AALI 09/01/09 0.312 32.89 14.0 20.5 0.3
ASII 09/01/09 0.139 33.88 15.0 10.2 1.14
BBCA 09/01/09 0.54 33.87 16.0 2.6 9.16
BBRI 09/01/09 0.892 3341 17.0 2.6 9.25
BDMN 09/01/09 0.276 32.37 16.0 1.8 5.59
BMRI 09/01/09 0.76 33.35 17.0 1.6 10.41
INDF 09/01/09 0.786 32.01 17.0 4.0 3.02
TLKM 09/01/09 0.547 34.42 16.0 12.8 1.51
UNTR 09/01/09 0.049 33.02 15.0 16.8 0.8
AALI 10/01/09 0.312 32.87 14.0 21.2 0.24




ASII 10/01/09 0.139 33.76 15.0 10.2 1.14
BBCA 10/01/09 0.54 33.85 17.0 2.6 9.16
BBRI 10/01/09 0.892 333 18.0 2.6 9.25
BDMN 10/01/09 0.276 32.15 16.0 1.8 5.41
BMRI 10/01/09 0.76 33.34 17.0 1.6 10.41
INDF 10/01/09 0.786 32.04 17.0 4.0 3.02
TLKM 10/01/09 0.547 34.27 17.0 13.0 1.28
UNTR 10/01/09 0.049 32.94 15.0 16.8 0.8
AALI 11/01/09 0.312 32.93 14.0 21.2 0.24
ASII 11/01/09 0.139 33.74 15.0 11.1 1.02
BBCA 11/01/09 0.54 33.87 16.0 2.5 9.04
BBRI 11/01/09 0.892 334 18.0 2.6 9.69
BDMN 11/01/09 0.276 32.1 16.0 1.8 5.41
BMRI 11/01/09 0.76 33.19 17.0 1.7 10.07
INDF 11/01/09 0.786 32.04 16.0 4.0 3.02
TLKM 11/01/09 0.547 3441 16.0 13.0 1.28
UNTR 11/01/09 0.049 32.85 15.0 16.9 0.74
AALI 12/01/09 0.312 32.97 13.0 21.2 0.24
ASII 12/01/09 0.139 33.88 15.0 11.1 1.02
BBCA 12/01/09 0.54 33.89 16.0 2.5 9.04
BBRI 12/01/09 0.892 33.46 17.0 2.6 9.69
BDMN 12/01/09 0.276 32.15 16.0 1.8 541
BMRI 12/01/09 0.76 333 17.0 1.7 10.07
INDF 12/01/09 0.786 32.24 16.0 52 2.68
TLKM 12/01/09 0.547 34.51 17.0 13.0 1.28
UNTR 12/01/09 0.049 32.92 15.0 16.9 0.74
AALI 01/01/10 0.359 33.06 14.0 21.2 0.24
ASII 01/01/10 0.807 33.95 15.0 11.1 1.02
BBCA 01/01/10 0.734 33.95 16.0 2.5 9.04
BBRI 01/01/10 0.75 33.462 17.0 2.6 9.69
BDMN 01/01/10 0.375 32.29 16.0 1.8 5.41
BMRI 01/01/10 0.863 33.29 17.0 1.7 10.07
INDF 01/01/10 0.67 32.27 17.0 52 2.68
TLKM 01/01/10 0.553 34.48 16.0 13.0 1.28
UNTR 01/01/10 0.7 33.09 16.0 16.9 0.74
AALI 02/01/10 0.359 33.09 14.0 21.2 0.24
ASII 02/01/10 0.807 33.92 15.0 11.3 1.0
BBCA 02/01/10 0.734 33.9 16.0 2.5 9.04
BBRI 02/01/10 0.75 33.33 17.0 2.6 9.69
BDMN 02/01/10 0.375 32.32 16.0 1.6 5.23
BMRI 02/01/10 0.863 33.2 17.0 1.7 10.07
INDF 02/01/10 0.67 32.38 16.0 52 2.68
TLKM 02/01/10 0.553 34.25 17.0 13.0 1.28
UNTR 02/01/10 0.7 33.09 15.0 15.6 0.76
AALI 03/01/10 0.359 3291 14.0 21.9 0.18
ASII 03/01/10 0.807 34.11 15.0 11.3 1.0
BBCA 03/01/10 0.734 34.09 16.0 24 9.14
BBRI 03/01/10 0.75 33.57 18.0 2.6 9.69
BDMN 03/01/10 0.375 32.37 16.0 1.8 10.23
BMRI 03/01/10 0.863 33.56 17.0 1.7 10.07
INDF 03/01/10 0.67 32.45 17.0 5.1 245




TLKM 03/01/10 0.553 34.19 17.0 13.0 1.28
UNTR 03/01/10 0.7 33.17 16.0 15.6 0.76
AALI 04/01/10 0.359 32.87 14.0 13.2 0.23
ASII 04/01/10 0.807 34.36 15.0 12.6 1.01
BBCA 04/01/10 0.734 34.09 16.0 24 9.14
BBRI 04/01/10 0.75 33.72 18.0 23 10.63
BDMN 04/01/10 0.375 32.57 16.0 2.9 4.77
BMRI 04/01/10 0.863 33.62 17.0 2.0 9.85
INDF 04/01/10 0.67 32.38 17.0 5.1 245
TLKM 04/01/10 0.553 34.1 17.0 11.6 1.22
UNTR 04/01/10 0.7 33.28 15.0 14.4 0.71
AALI 05/01/10 0.359 32.64 14.0 13.2 0.23
ASII 05/01/10 0.807 34.19 16.0 12.6 1.01
BBCA 05/01/10 0.734 34.06 17.0 2.7 8.53
BBRI 05/01/10 0.75 33.54 18.0 2.8 9.15
BDMN 05/01/10 0.375 32.33 16.0 2.9 4.77
BMRI 05/01/10 0.863 33.46 17.0 2.0 9.85
INDF 05/01/10 0.67 32.2 17.0 6.1 2.36
TLKM 05/01/10 0.553 34.0 17.0 11.5 1.02
UNTR 05/01/10 0.7 33.16 16.0 14.4 0.71
AALI 06/01/10 0.359 32.59 14.0 13.2 0.23
ASII 06/01/10 0.807 34.42 15.0 12.6 1.01
BBCA 06/01/10 0.734 34.2 16.0 2.7 8.53
BBRI 06/01/10 0.75 33.7 17.0 2.8 9.15
BDMN 06/01/10 0.375 32.43 16.0 2.9 4.77
BMRI 06/01/10 0.863 33.69 17.0 2.0 9.85
INDF 06/01/10 0.67 32.45 17.0 6.1 2.36
TLKM 06/01/10 0.553 33.99 17.0 11.5 1.02
UNTR 06/01/10 0.7 33.21 15.0 14.4 0.71
AALI 07/01/10 0.359 30.64 15.0 16.4 0.24
ASII 07/01/10 0.807 34.55 15.0 12.3 1.21
BBCA 07/01/10 0.734 34.24 16.0 2.7 8.53
BBRI 07/01/10 0.75 33.84 17.0 2.8 9.15
BDMN 07/01/10 0.375 3244 16.0 2.9 4.77
BMRI 07/01/10 0.863 33.7 17.0 2.0 10.01
INDF 07/01/10 0.67 32.69 17.0 6.1 2.36
TLKM 07/01/10 0.553 34.15 17.0 11.5 1.02
UNTR 07/01/10 0.7 33.35 15.0 13.6 0.89
AALI 08/01/10 0.359 32.67 14.0 16.4 0.24
ASII 08/01/10 0.807 34.49 15.0 12.3 1.21
BBCA 08/01/10 0.734 34.22 16.0 2.7 8.89
BBRI 08/01/10 0.75 33.77 17.0 2.7 9.61
BDMN 08/01/10 0.375 32.44 15.0 2.9 4.93
BMRI 08/01/10 0.863 33.69 17.0 2.0 10.01
INDF 08/01/10 0.67 32.67 17.0 6.7 24
TLKM 08/01/10 0.553 34.17 17.0 12.1 1.24
UNTR 08/01/10 0.7 33.26 15.0 13.6 0.89
AALI 09/01/10 0.359 30.81 14.0 16.4 0.24
ASII 09/01/10 0.807 34.74 15.0 12.3 1.21
BBCA 09/01/10 0.734 34.43 16.0 2.7 8.89
BBRI 09/01/10 0.75 33.83 17.0 2.7 9.61




BDMN 09/01/10 0.375 32.57 16.0 2.9 4.93
BMRI 09/01/10 0.863 34.06 17.0 2.0 10.01
INDF 09/01/10 0.67 32.99 17.0 6.7 24
TLKM 09/01/10 0.553 34.39 17.0 12.1 1.24
UNTR 09/01/10 0.7 33.38 15.0 13.6 0.89
AALI 10/01/10 0.359 33.16 15.0 16.4 0.24
ASII 10/01/10 0.807 34.75 15.0 12.3 1.21
BBCA 10/01/10 0.734 34.51 16.0 2.7 8.89
BBRI 10/01/10 0.75 34.09 17.0 2.7 9.61
BDMN 10/01/10 0.375 32.86 15.0 2.9 4.93
BMRI 10/01/10 0.863 34.0 17.0 2.0 10.01
INDF 10/01/10 0.67 32.9 17.0 6.7 24
TLKM 10/01/10 0.553 34.37 17.0 12.1 1.24
UNTR 10/01/10 0.7 25.58 15.0 13.6 0.89
AALI 11/01/10 0.359 33.0 14.0 19.2 0.23
ASII 11/01/10 0.807 34.47 15.0 12.8 1.07
BBCA 11/01/10 0.734 34.15 16.0 2.6 8.56
BBRI 11/01/10 0.75 33.86 17.0 2.7 8.96
BDMN 11/01/10 0.375 32.75 15.0 2.8 4.93
BMRI 11/01/10 0.863 33.76 17.0 2.1 9.48
INDF 11/01/10 0.67 32.56 17.0 7.0 2.2
TLKM 11/01/10 0.553 34.03 18.0 11.9 1.09
UNTR 11/01/10 0.7 33.55 15.0 14.2 0.77
AALI 12/01/10 0.359 33.17 14.0 19.2 0.23
ASII 12/01/10 0.807 34.57 15.0 12.8 1.07
BBCA 12/01/10 0.734 34.26 16.0 2.6 8.56
BBRI 12/01/10 0.75 33.86 17.0 2.7 8.96
BDMN 12/01/10 0.375 32.49 16.0 2.8 4.93
BMRI 12/01/10 0.863 33.74 17.0 2.1 9.48
INDF 12/01/10 0.67 32.69 17.0 7.0 2.2
TLKM 12/01/10 0.553 34.03 17.0 11.9 1.09
UNTR 12/01/10 0.7 33.62 15.0 14.2 0.77
AALI 01/01/11 0.285 32.79 14.0 19.2 0.23
ASII 01/01/11 0.577 34.35 16.0 12.8 1.07
BBCA 01/01/11 0.779 34.02 17.0 2.6 8.56
BBRI 01/01/11 0.853 33.7 18.0 2.7 8.96
BDMN 01/01/11 0.247 32.57 17.0 2.8 4.93
BMRI 01/01/11 0.493 33.61 18.0 2.1 9.48
INDF 01/01/11 0.779 32.62 17.0 7.0 2.2
TLKM 01/01/11 0.059 33.93 17.0 11.9 1.09
UNTR 01/01/11 0.757 334 16.0 14.2 0.77
AALI 02/01/11 0.285 32.8 14.0 19.2 0.23
ASII 02/01/11 0.577 34.43 16.0 12.7 1.1
BBCA 02/01/11 0.779 34.23 17.0 2.6 8.56
BBRI 02/01/11 0.853 33.64 18.0 2.7 8.96
BDMN 02/01/11 0.247 32.68 16.0 24 54
BMRI 02/01/11 0.493 33.56 18.0 2.1 9.48
INDF 02/01/11 0.779 32.64 16.0 7.0 2.2
TLKM 02/01/11 0.059 33.9 16.0 11.9 1.09
UNTR 02/01/11 0.757 33.54 15.0 13.0 0.84
AALI 03/01/11 0.285 32.88 14.0 19.2 0.23




ASII 03/01/11 0.577 34.61 15.0 12.7 1.1
BBCA 03/01/11 0.779 34.43 16.0 2.6 8.56
BBRI 03/01/11 0.853 34.04 17.0 2.7 8.96
BDMN 03/01/11 0.247 32.73 16.0 24 54
BMRI 03/01/11 0.493 34.09 18.0 2.1 9.48
INDF 03/01/11 0.779 32.53 16.0 6.2 1.34
TLKM 03/01/11 0.059 33.87 17.0 11.9 1.09
UNTR 03/01/11 0.757 3341 16.0 13.0 0.84
AALI 04/01/11 0.285 32.85 14.0 22.9 0.19
ASII 04/01/11 0.577 34.59 15.0 12.7 1.1
BBCA 04/01/11 0.779 34.5 16.0 2.6 8.51
BBRI 04/01/11 0.853 34.16 17.0 2.8 10.02
BDMN 04/01/11 0.247 32.62 16.0 24 54
BMRI 04/01/11 0.493 34.13 17.0 2.0 9.81
INDF 04/01/11 0.779 32.58 16.0 6.2 1.34
TLKM 04/01/11 0.059 33.93 17.0 11.6 0.98
UNTR 04/01/11 0.757 33.55 15.0 13.0 0.84
AALI 05/01/11 0.285 30.46 14.0 27.4 0.22
ASII 05/01/11 0.577 34.67 15.0 12.7 1.1
BBCA 05/01/11 0.779 34.42 16.0 2.6 8.51
BBRI 05/01/11 0.853 34.13 17.0 2.8 10.02
BDMN 05/01/11 0.247 32.62 16.0 24 54
BMRI 05/01/11 0.493 34.14 17.0 2.0 9.81
INDF 05/01/11 0.779 32.53 16.0 6.2 1.34
TLKM 05/01/11 0.059 33.93 16.0 11.6 0.98
UNTR 05/01/11 0.757 33.52 15.0 13.0 0.84
AALI 06/01/11 0.285 32.76 14.0 27.4 0.22
ASII 06/01/11 0.577 34.5 15.0 16.4 0.93
BBCA 06/01/11 0.779 34.5 16.0 2.6 8.51
BBRI 06/01/11 0.853 34.15 17.0 2.8 10.02
BDMN 06/01/11 0.247 32.58 15.0 24 54
BMRI 06/01/11 0.493 34.14 17.0 2.0 9.81
INDF 06/01/11 0.779 32.15 16.0 10.1 0.88
TLKM 06/01/11 0.059 33.88 17.0 11.6 0.98
UNTR 06/01/11 0.757 33.72 15.0 13.0 0.84
AALI 07/01/11 0.285 25.85 14.0 27.4 0.22
ASII 07/01/11 0.577 34.78 15.0 16.4 0.93
BBCA 07/01/11 0.779 34.68 16.0 2.5 8.05
BBRI 07/01/11 0.853 34.2 17.0 3.5 8.34
BDMN 07/01/11 0.247 32.37 16.0 2.6 5.7
BMRI 07/01/11 0.493 33.99 17.0 33 7.1
INDF 07/01/11 0.779 3241 16.0 10.1 0.88
TLKM 07/01/11 0.059 33.83 16.0 11.6 0.98
UNTR 07/01/11 0.757 33.66 15.0 12.5 0.64
AALI 08/01/11 0.285 32.63 14.0 27.2 0.26
ASII 08/01/11 0.577 34.61 16.0 14.8 1.03
BBCA 08/01/11 0.779 34.57 17.0 2.8 8.15
BBRI 08/01/11 0.853 34.07 18.0 3.6 8.19
BDMN 08/01/11 0.247 32.24 16.0 24 5.63
BMRI 08/01/11 0.493 33.73 18.0 2.7 7.39
INDF 08/01/11 0.779 32.22 17.0 9.7 0.79




TLKM 08/01/11 0.059 33.59 17.0 16.1 0.81
UNTR 08/01/11 0.757 33.37 15.0 12.5 0.64
AALI 09/01/11 0.285 32.42 14.0 27.2 0.26
ASII 09/01/11 0.577 34.53 16.0 14.8 1.03
BBCA 09/01/11 0.779 34.5 17.0 2.8 8.15
BBRI 09/01/11 0.853 33.84 18.0 3.6 8.19
BDMN 09/01/11 0.247 32.25 16.0 24 5.63
BMRI 09/01/11 0.493 33.57 18.0 2.7 7.39
INDF 09/01/11 0.779 31.83 17.0 9.7 0.79
TLKM 09/01/11 0.059 33.68 17.0 16.1 0.81
UNTR 09/01/11 0.757 33.23 16.0 12.5 0.64
AALI 10/01/11 0.285 32.63 14.0 27.2 0.26
ASII 10/01/11 0.577 34.69 15.0 14.8 1.03
BBCA 10/01/11 0.779 34.6 16.0 2.8 8.15
BBRI 10/01/11 0.853 34.13 18.0 3.6 8.19
BDMN 10/01/11 0.247 3241 16.0 24 5.63
BMRI 10/01/11 0.493 33.82 18.0 2.7 7.39
INDF 10/01/11 0.779 3191 17.0 9.7 0.79
TLKM 10/01/11 0.059 33.63 17.0 16.1 0.81
UNTR 10/01/11 0.757 33.46 15.0 12.5 0.64
AALI 11/01/11 0.285 32.7 13.0 243 0.35
ASII 11/01/11 0.577 34.74 15.0 14.8 1.03
BBCA 11/01/11 0.779 34.55 17.0 2.8 8.15
BBRI 11/01/11 0.853 34.05 17.0 3.6 8.19
BDMN 11/01/11 0.247 32.16 15.0 24 5.63
BMRI 11/01/11 0.493 33.6 17.0 2.7 7.39
INDF 11/01/11 0.779 31.7 17.0 9.7 0.79
TLKM 11/01/11 0.059 33.61 16.0 16.1 0.81
UNTR 11/01/11 0.757 33.35 15.0 12.5 0.64
AALI 12/01/11 0.285 32.63 13.0 32.8 243
ASII 12/01/11 0.577 34.78 15.0 14.2 1.12
BBCA 12/01/11 0.779 34.56 16.0 2.8 8.15
BBRI 12/01/11 0.853 34.12 17.0 3.6 8.19
BDMN 12/01/11 0.247 32.95 15.0 24 5.63
BMRI 12/01/11 0.493 33.69 17.0 2.7 7.39
INDF 12/01/11 0.779 31.65 16.0 9.7 0.79
TLKM 12/01/11 0.059 33.53 16.0 16.1 0.81
UNTR 12/01/11 0.757 33.59 15.0 12.5 0.64




LAMPIRAN 3

HASIL UJI STATISTIK

Descriptive Statistics

Std.

N  |Minimum|Maximum| Mean Deviation
volume 432 13.00 18.00[ 16.1759 1.09059
Growth 432 25.58 34,78 33.0322 1.16833
ROA 432 1.10 51.40[ 9.0926 8.99380
DER 432 18 2430 4.5117 3.99672
beta 432 .049 892  .61029 247161
Valid N (listwise) 432




LAMPIRAN 4

HASIL UJI ASUMSI KLASIK

a. Uji Normalitas Histogram

Dependent Variable: volume
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b. Uji Multikolinieritas

Coefficients”
Collinearity Statistics
Model Tolerance VIF
1 (Constant)
Growth .809 1.236
ROA .663 1.509
DER .629 1.591
Beta 971 1.030
a. Dependent Variable: volume
¢. Uji Autokorelasi
Uji Durbin Watson
Model Summary”
Adjusted R | Std. Error of Durbin-
Model R R Square Square the Estimate Watson
1 656" 431 425 1.05188 2.189
a. Predictors: (Constant), beta, ROA, Growth, DER
b. Dependent Variable: volume
Hasil Uji Durbin Watson
Autokorelasi | Tidak dapat Tidak ada Tidak dapat | Autokorelasi
Positif disimpulkan Autokorelasi | disimpulkan | negatif
0 dL dU 4-dU 4-dL
1,2874 1,7762 2,2238 2,7126




d. Uji Heteroskedasitas

Scatterplot

Dependent Variable: volume
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LAMPIRAN 5

HASIL PERHITUNGAN REGRESI LINIEAR BERGANDA DENGAN SPSS

ANOVA"
Sum of
Model Squares df  [Mean Square F Sig.
1 Regression 220.716 4 55.179( 80.713 .000°
Residual 291.914 427 .684
Total 512.630 431
a. Predictors: (Constant), beta, Growth, ROA, DER
b. Dependent Variable: volume
Coefficients”
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 14.150 1.128 12.540 .000
Growth .057 .034 061 1.667 .006
ROA .059 .006 484 9.985 .000
DER .035 014 128 2.574 .010
beta .843 169 191 4.983 .000

a. Dependent Variable: volume



