Lampiran 1 ROA, ROE, PER, EPS dan Harga Saham PT. Bank Negara Indonesia

Thk Tahun 2008-2015 (tahunan)

ROA (%) ROE (%) PER (%) EPS (Rp) | HARGA SAHAM
(Rp)

2008 1,1 9,0 8.5 80 680

2009 1.72 16.34 12.1 163 1980

2010 25 24.7 14.6 266 3875

2011 2.9 20.1 12.5 304 3800

2012 2.9 20.0 9.8 378 3700

2013 3.4 225 8.1 486 3950

2014 3.49 23.64 10.5 578 6100

2015 2.6 17.2 10.2 487 4990

Lampiran 2Return On Assets (ROA) PT. Bank Negara Indonesia Tbhk Tahun
2008-2015 (triwulan)

. TAHUN
No Triwulan
2008 | 2009 | 2010 2011 | 2012 | 2013 | 2014 | 2015
1 I 0,50 | 1.91 2,51 2,82 2,76 3,26 3,28 3,55
2 Il 0,76 | 1,62 2,34 3,05 2,81 3,39 3,26 1,48
3 1] 0,94 | 1,57 2,61 2,96 2,81 3,32 3,32 2,45
4 v 1,12 | 1,72 2,49 2,94 2,92 3,36 3,49 2,64

Lampiran 3 Return On Equity (ROE) PT. Bank Negara Indonesia Tbk Tahun
2008-2015 (triwulan)

No Triwulan TAHUN

2008 | 2009 | 2010 2011 | 2012 | 2013 | 2014 | 2015
1 I 419 | 16,69 | 25,41 | 16,88 | 18,40 | 20,12 | 22,58 | 23,08
2 Il 6,26 | 16,11 | 24,31 | 18,99 | 19,66 | 21,78 | 22,58 | 9,54
3 1} 8,11 | 16,20 | 25,12 | 18,87 | 19,71 | 21,84 | 22,65 | 16,06
4 [\ 9,01 | 16,34 | 24,70 | 20,06 | 19,99 | 22,47 | 23,64 | 17,21

Lampiran 4 Price Earning Rato (PER) PT. Bank Negara Indonesia Thk Tahun
2008-2015 (triwulan)

No Triwulan TAHUN

2008 | 2009 | 2010 2011 | 2012 | 2013 | 2014 | 2015
1 I 139 | 17,14 | 33,95 | 59,32 | 48,19 | 35,36 | 38,75 | 47,84
2 Il 43,21 | 21,77 | 1850 | 26,54 | 21,73 | 18,77 | 17,98 | 40,76
3 1} 17,96 | 17,56 | 19,04 | 17,08 | 14,53 | 12,10 | 13,54 | 12,84
4 [\ 85 |12,14 | 1456 | 12,17 | 9,78 8,12 | 10,55 | 10,24




Lampiran 5 Earning Per Share (EPS) PT. Bank Negara Indonesia Tbk Tahun
2008-2015 (triwulan)

No Triwulan TAHUN
2008 | 2009 | 2010 2011 | 2012 | 2013 | 2014 | 2015
1 I 10 42 67 67 83 111 128 151
2 Il 28 79 127 146 176 229 265 130
3 1} 54 121 193 218 270 351 408 322
4 [\ 80 163 266 312 378 486 578 487

Lampiran 6 HargaSaham PT. Bank Negara Indonesia Tbk Tahun 2008-2015
(triwulan)

No Triwulan TAHUN
2008 | 2009 | 2010 2011 | 2012 | 2013 | 2014 | 2015

I 1390 | 720 | 2.275 | 3.975 | 4.000 | 3.925 | 4.960 | 7.225

Il 1.210 | 1.720 | 2.350 | 3.875 | 3.825 | 4.300 | 4.765 | 5.300

Il 970 | 2.125 | 3.675 | 3.725 | 3.925 | 4.250 | 5.525 | 4.135

AIWIN|F

v 680 |1.980 | 3.875 | 3.800 | 3.700 | 3.950 | 6.100 | 4.990

Lampiran 7 Hasil Statistik Deskriptif

Statistics
ROA ROE PER EPS HS
Valid 32 32 32 32 32
N Missing 0 0 0 0 0
Mean 2.4987 18.3925 26.2350 203.94 3538.13
Median 2.7850 19.6850 17.9700 157.00 3875.00
Std. Deviation .86193 5.59819 24.60623 147.379 1597.330
Minimum .50 4.19 8.12 10 680
Maximum 3.55 25.41 139.00 578 7225




Lampiran 8 Hasil Uji Normalitas One Sample Kolmogorov-Smirnov

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 32
Normal Parameters®® Mean 0F-7
Std. Deviation .22559026

Absolute 174

Most Extreme Differences Positive .130
Negative -174

Kolmogorov-Smirnov Z .984
Asymp. Sig. (2-tailed) .287

a. Test distribution is Normal.

b. Calculated from data.
Lampiran 9 Hasil Uji Normalitas Grafik Normal P-P Plot

Histogram
Dependent Variable: LN_HS
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Lampiran 10 Hasil Uji Normalitas Grafik Histogram

Scatterplot

Dependent Variable: LN_HS
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Lampiran 11 Hasil Uji Multikolinieritas Nilai Tolerance Dan VIF

Coefficients?

Model Unstandardized Coefficients Standardized Collinearity Statistics
Coefficients
B Std. Error Beta Tolerance VIFE

(Constant) 3.835 .488

ROA .265 .120 .375 .176 5.675
ROE .002 .016 .023 .246 4.065
PER .017 .003 .681 .365 2.740
LN _EPS .608 .104 .902 214 4.678

a. Dependent Variable: LN_HS

Lampiran 12 Hasil Uji Durbin-watson

Model Summaryb

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 .929% .862 .842 24172 1.641

a. Predictors: (Constant), LN_EPS, ROE, PER, ROA, b. Dependent Variable: LN_HS




Lampiran 13 Hasil Uji Heteroskedastisitas Grafik Scatter Plot

Scatterplot

Dependent Variable: LN_HS
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Lampiran 14 Hasil Uji Regresi Berganda

Coefficients?®

Model Unstandardized Coefficients Standardized
Coefficients
B Std. Error Beta

(Constant) 3.835 .488

ROA .265 .120 375
ROE .002 .016 .023
PER .017 .003 .681
LN EPS .608 .104 .902

a. Dependent Variable: LN_HS
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Lampiran 15 Hasil Uji t, Uji F dan R

Uji t
Coefficients®

Model t Sig.

(Constant) 7.865 .000

ROA 2.207 .036
1 ROE 157 .876

PER 5.759 .000

LN_EPS 5.839 .000
a. Dependent Variable: LN_HS
Uji F

ANOVA®

Model Sum of Squares df Mean Square F Sig.

Regression 9.887 4 2.472 42.302 .000"
1 Residual 1.578 27 .058

Total 11.464 31

a. Dependent Variable: LN_HS
b. Predictors: (Constant), LN_EPS, ROE, PER, ROA

K oefisien Determinasi (R?)

Model Summaryb

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 .929% .862 .842 24172 1.641

a. Predictors: (Constant), LN_EPS, ROE, PER, ROA
b. Dependent Variable: LN_HS
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ABSTRACT

Gun — Gun Gunawan. 302 12 11 038. The Effect Analysis of Return on Assets (ROA),
Return on Equity (ROE), Price Earning Ratio (PER), and Earning Per Share (EPS) to the
stock price at PT. Bank Negara Indonesia Thk Period 2008 until 2015.

The background of this study is the phenomenon that most of the stock price at PT. Bank
Negara Indonesia Tbk has been influenced by ROA, ROE, PER and EPS, that the up dan down
of ROA, ROE, PER and EPS will influence the increasing and reduction of stock price at PT.
Bank Negara Indonesia Tbk. This purposes of the research are to study and analysis the effect of
ROA, ROE, PER and EPS to stock price at PT. Bank Negara Indonesia Tbk Period 2008 until
2015.

This study is the descriptive quantitative research by using 32 sampling,
documentation technique which has been taken by publication data from financial report PT.
Bank Negara Indonesia Tbk. Sampling technique using saturated sampling technique. The
independent variable research consists of ROA, ROE, PER and EPS, dependent variable is stock
price PT. Bank Negara Indonesia Tbk period 2008 until 2015. Testing intrument has using
software SPSS 20.0. the method of data analysis using descriptive statistic analysis, classic
assumption test and multiple linier regression including testing t, testing F and R,

The result of this research shows that ROA is very high, the level of Return on Equity
(ROE) is very high, the level of Price Earning Ratio (PER) is high, the level of Earning Per
Share (EPS) is high and the stock price is low. ROA variable (X;) has effect partially to the stock
price variable (Y), ROE variable (X;) has not effect partially to the stock price variable (Y), PER
variable (X3) has effect partially to stock price variable. The test result has shown that
independent variable influence dependent variable together or simultaneously. The testing result
of cooefficient determination (R;) has shown that the stock price can be explained by ROA,
ROE, PER and EPS variable as much as 0,842 or 84,2%, the other one 15,8% can be explained
by another variable out of the research variable.

Keywords : Return On Assets (ROA), Return On Equity (ROE), Price Earning Ratio (PER),
Earning Per Share (EPS) and Stock Price.
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