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LAMPIRAN 2

Data hasil Right issue, Return saham dan Return on asset tahun 2015

No Kode saham RI RS ROA
1 ADHI 3,02 24,6 4,4
2 AHAP 2,78 4.4 1,7
3 ARTI 5,57 1 1
4 AUTO 1,2 3,2 2.3
5 BABP 2,27 0,74 0,1
6 BACA 1,05 9,59 11
7 BBNP 25,89 571 0,99
8 BBRM 2 -35,49 -17,67
9 BBTN 1,63 16,84 161
10 BCAP 5,28 -0,83 -0,22
11 BEKS 12,1 -57,19 -5,29
12 BIPP 18 11,34 9,21
13 BKSW 2 7,5 0,87
14 BNII 1,58 8,47 1,01
15 BNLI 2,6 18 0,2
16 BPFI 2,34 13,75 6,27
17 BSWD 1,79 -4,5 -0,77
18 BUMI 2,89 75,2 -64,4
19 CENT 1,19 -4,95 -4,13
20 CNKO 1,12 592 -8,9
21 COWL 1,38 51 -5,05
22 DNET 1,53 4,3 5,2
23 FREN 6,22 4,15 -7,6
24 GIAA 2,14 2,31 2,36
25 HDFA 2,51 2,11 1,29
26 HMSP 2 2,42 27,3
27 HOME 2 0,54 0,3
28 INDS 3,33 0,23 0,1




29 INDX 2,62 2,19 0,01
30 INPC 2,67 321 0,33
31 INPP 152 2,33 2,31
32 JKON 2,95 4,72 10,52
33 KPIG 1,27 4,95 2,05
34 MAIN 1,03 59 -1,57
35 MAYA 2 6,04 2,1
36 MCOR 2,05 6,3 1,03
37 MDRN 5,07 6,56 2,2
38 MEGA 2,91 7,05 1,97
39 MITI 1,22 7,24 -161,89
40 NISP 8,51 7,09 1,68
a1 PBRX 1 6,98 2,38
42 PSKT 2 6,63 -16
43 RAJA 3,34 4,15 5,2
44 RELI 1,13 2,31 2,82
45 SMMT 14 2,11 8
46 SMRU 2,04 2,42 -21,77
a7 SRAJ 2 473 7,93
48 TKIM 3,31 6,56 0,1
49 TOTO 1,04 5,58 11,69
50 TRIM 1,51 0,58 2,6
51 WSKT 1,38 4,24 4,66




LAMPIRAN 3

Data hasil transformasi Right issue, Return saham dan Return on asset tahun

2015
No | Kode saham RI RS ROA

1 ADHI 1,11 3,2 1,48
2 AHAP 1,02 1,48 0,53
3 ARTI 1,72 0 0
4 AUTO 0,18 1,16 0,83
5 BABP 0,82 -0,3 -2,3

6 BACA 0,05 2,26 0,1

7 BBNP 3,25 1,74 -0,01

8 BBRM 0,69 - -

9 BBTN 0,49 2,82 0,48
10 BCAP 1,66 - -
11 BEKS 2,49 - -
12 BIPP 0,59 2,43 2,22
13 BKSW 0,69 2,01 -0,14
14 BNII 0,46 2,14 0,01
15 BNLI 0,96 0,59 -1,61
16 BPFI 0,85 2,62 1,84
17 BSWD 0,58 - -
18 BUMI 1,06 4,32 -
19 CENT 0,17 - -
20 CNKO 0,11 1,78 -
21 COwWL 0,32 1,63 -
22 DNET 0,43 1,46 1,65
23 FREN 1,83 1,42 -
24 GIAA 0,76 0,84 0,86
25 HDFA 0,92 0,75 0,25
26 HMSP 0,69 0,88 3,31
27 HOME 0,69 -0,62 -1,2
28 INDS 1,2 -1,47 -2,3
29 INDX 0,96 0,78 -4,61




30 INPC 0,98 1,17 -1,11
31 INPP 0,42 0,85 0,84
32 JKON 1,08 1,55 2,35
33 KPIG 0,24 1,6 0,72
34 MAIN 0,03 1,77 -
35 MAYA 0,69 1,8 0,74
36 MCOR 0,72 1,84 0,03
37 MDRN 1,62 1,88 -
38 MEGA 1,07 1,95 0,68
39 MITI 0,2 1,98 -
40 NISP 2,14 1,96 0,52
41 PBRX 0 1,94 0,87
42 PSKT 0,69 1,89 -
43 RAJA 1,21 1,42 1,65
44 RELI 0,12 0,84 1,04
45 SMMT 0,34 0,75 2,08
46 SMRU 0,71 0,88 g
47 SRAJ 0,69 1,55 2,07
48 TKIM 1,2 1,88 -2,3
49 TOTO 0,04 1,72 2,46
50 TRIM 0,41 -0,54 0,96
ol WSKT 0,32 1,44 1,54




LAMPIRAN 4

Hasil Output SPSS (Hasil Output SPSS (Statistik Deskriptif, Analisis Regresi

Linear Berganda, Uji T, Uji F, Analisis K oefisien Determinasi )

Descriptives Statistics

Descriptive Statistics

Minimum Maximum Mean Std. Deviation
R1 51 ,00 3,25 ,8176 ,65130
RS1 46 -1,47 4,32 1,4362 1,00363
RO1 37 -4,61 3,31 /4459 1,59621
Valid N (listwise) 37
Model Summaryb
Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 4522 ,204 ,158 1,46510 1,737
a. Predictors: (Constant), RS1, R1
b. Dependent Variable: RO1
ANOVA?

Model Sum of Squares df Mean Square F Sig.
1 Regression 18,742 2 9,371 4,366 ,021°

Residual 72,981 34 2,147

Total 91,724 36

a. Dependent Variable: RO1
b. Predictors: (Constant), RS1, R1




Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t Sig. Tolerance | VIF
1 (Constant) ,115 ,519 ,222 ,826
R1 1,00
-,598 ,396 -,231| -1,509 141 ,999 1
RS1 1,00
,616 247 381 2,492 ,018 ,999 1

a. Dependent Variable: RO1




LAMPIRAN 5

Hasil Kolmogorov-Smirnov Test dan Uji Spearman’s rho

Npar tests
One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual
N 37
Normal Parameters®” Mean ,0000000
Std. Deviation 1,42381862
Most Extreme Differences Absolute ,103
Positive ,078
Negative -,103
Test Statistic ,103
Asymp. Sig. (2-tailed) ,200%°
Nonparametric Correlations
Correlations
ABS1 R1 RS1
Spearman's rho ABS1 Correlation Coefficient 1,000 ,051 -,218
Sig. (2-tailed) 766 1195
N 37 37 37
R1 Correlation Coefficient ,051 1,000 -,068
Sig. (2-tailed) 766 652
N 37 51 46
RS1 Correlation Coefficient -,218 -,068 1,000
Sig. (2-tailed) 1195 652
N 37 46 46




LAMPIRAN 6

Hasil Uji Asumsi Klasik

UJI NORMALITAS

Frequency

Histogram
Dependent Variable: RO1
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Regression Standardized Residual
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UJI NORMALITAS

Normal P-P Plot of Regression Standardized Residual

Dependent Varlable: RO1

1,0
o0
0,67
ol
.
£ e
]
E 0,5
o
=
&) UGGQ
E (%]
-'2. 0.4 i
' o
o
b o
(T1]
Qo
(=]
0,24 2
] DO
]
S
0,0 T T T T
0.0 02 0.4 (WHL] o8

Observed Cum Prob




Regression Studentized Residual
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Scatterplot
Dependent Variable: RO1
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KEMENTERIAN RISET, TEKNOLOGI DAN PENDIDIKAN TINGGI

UNIVERSITAS BANGKA BELITUNG

UPFT BAHASA
Eamgus Terpady UTE, Gedung Timah 1 Balunijuk,
Kee Merawang Ksh, Bangka Provirst Kepulsssn Bangka Belimg 33172
Telepan (OT17) 4260035, Faksmile (0717) 421303
Laman www uhb s id

ABSTRACT

Nur Kemalasari. 302 13 11 070, An Analysis of Right Issae and Steck Return on Financial Performance
of Company that Registered in Indonesia Stock Exchange in the Period of 2012-2015

This research is based on existing phenomenon that shows right 1ssue and stock return can infleence financial
performance. The parpose of this research 1s to determine and to review of night 1ssue and stock return on
finuncial performance that registered n Indonesin Stock Exchange This is quantitative research with total of
population consisted 88 companies which conducted night msue from 2012 to 2015, The research sample
consisted of 51 companies that registered in Indonesm Stock Exchange (IDX) and the sampling was conducted
by purpasive sampling technique. The research variable is financial performance which measuring with retum
on asset, right issus and stock return. Method of data analysis used multiple linear regressions, T test, F test and
Analysis of coeflicient of determination (R*). The test result partially on variable of nght issue (X1) does not
have influence and not significant on retum on asser, obtuned from the caleulation of G (=1, 509) < tuw
(1.677) and the significance 15 0.141 > significance level of 0.05. The test result partially an varisble of slock
return (X2 has positive and significant influent on retur on asset (Y), obtwined from the calculation of fu.
{2492) > tuie (1.677) and the significance is 0.018 < significance level of 0.05. the result of the fest
simultaneously indicates that right issue (X1) and stock return (X2) significantly influence on refum on asset
(Y}, the caleulation is obtained [ (4.366) > e (3.28) and the significance value is 0,021 < significance
level of .05, It indicates that simultanecusly right issie and stock retum has positive and significant influence
on retumn om asset. The analysis rosull of coefficient of determination (R*) indicates that vanable of nght issue
and stock retwrn influence variable of return on asset in the amount of 15.8% and the remaining is 84.2%
influgnced by other variable out of research vanables

Keywords: right issue, stock return, return on asset, financinl performance
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