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Lampiran 1

Data Penelitian

No | Bank | Tahun | H3® | Roa NIM NPL LDR
Saham

1 1 2010 | 2.03 | 827 | 4188 2.63 77.07
2 1 2009 | 188 | 501 | 4539 | 353 84.97
3 1 2008 | 170 | 377 | 4518 | 356 | 9448
4 1 2007 | 200 | 332 | 4645 387 | 82.58
5 1 2006 | 165 | 463 | 4828 | 638 | 79.54
6 2 2010 | 359 | 2648 | 75.71 1.31 66.60
7 2 2009 | 330 | 1817 | 7974 | 411 60.77
8 2 2008 | 2.83 | 1149 | 819 | 526 | 6552
9 2 2007 | 329 | 969 | 76.63 9.09 | 57.09
10 2 2006 | 327 | 2011 | 8796 | 1114 | 46.06
11 3 2010 | 4.02 | 4425 | 11603 | 2.13 71.03
12 3 2009 | 3.88 | 3745 | 10625 | 3.72 76.51
13 3 2008 | 366 | 4331 | 11863 | 292 75.85
14 3 2007 | 3.87 | 4582 | 141.90 | 367 | 64.28
15 3 2006 | 3.71 | 4581 | 14791 | 522 66.82
16 4 2010 | 281 | 16.86 | 51.23 258 | 74.94
17 4 2009 | 257 | 1680 | 50.35 2.43 79.46
18 4 2008 | 230 | 2026 | 6137 | 424 | 8235
19 4 2007 | 275 | 1894 | 528 | 253 72.22
20 4 2006 | 2.85 | 17.49 | 5227 2.55 73.12
21 5 2010 | 328 | 2831 | 7384 | 260 | 85.39
2 5 2009 | 2.85 | 2426 | 84.26 109 | 93.15
23 5 2008 | 2.69 | 1261 | 7118 1.45 86.68
24 5 2007 | 295 | 2666 | 69.63 194 | 77.72
25 5 2006 | 296 | 1400 | 76.22 2.21 67.02
26 6 2010 | 3.76 | 4062 | 13390 | 334 | 9218
27 6 2009 | 3.66 | 2885 | 16595 | 480 | 86.93
28 6 2008 | 349 | 2996 | 15115 | 2.42 85.87
29 6 2007 | 3.90 | 4447 | 15658 | 2.33 87.12
30 6 2006 | 3.83 | 2576 | 14461 | 3.42 73.70
31 7 2010 | 246 | 3017 | 11738 | 1.8 | 120.17
32 7 2009 | 245 | 2552 | 100.03 | 131 | 122.09
33 7 2008 | 170 | 3356 | 11893 | 119 | 13327
34 7 2007 | 217 | 37.47 | 12629 | 120 | 112.48
35 7 2006 | 2.26 | 2210 | 109.85 | 1.75 98.22

51




Harga

No Bank Tahun ROA NIM NPL LDR
Saham

36 8 2010 2.13 2.43 63.08 4.41 83.80
37 8 2009 2.08 1.94 64.73 5.78 90.93
38 8 2008 1.79 1.12 87.86 5.77 94.30
39 8 2007 2.12 6.19 82.55 6.25 86.54
40 8 2006 1.95 2.79 63.48 5.69 98.64
41 9 2010 3.02 1.88 64.36 2.10 75.87
42 9 2009 2.87 3.26 50.12 5.76 70.25
43 9 2008 2.83 2.65 48.11 4.12 76.14
44 9 2007 2.70 3.96 54.33 6.91 67.51
45 9 2006 2.66 3.59 38.92 6.27 68.85
46 10 2010 3.81 37.28 77.68 2.58 69.29
47 10 2009 3.67 32.92 79.32 3.36 61.14
48 10 2008 3.31 27.01 80.22 5.74 59.01
49 10 2007 3.54 23.82 86.01 9.54 50.80
50 10 2006 3.46 12.70 91.37 6.75 50.52
51 11 2010 3.12 12.56 68.53 3.37 87.78
52 11 2009 3.22 9.39 70.47 0.98 84.64
53 11 2008 3.22 13.09 78.07 2.89 103.11
54 11 2007 2.98 15.81 72.11 0.48 108.48
55 11 2006 2.72 17.16 67.14 0.66 87.05
56 12 2010 3.50 24.21 59.37 0.91 57.94
57 12 2009 3.36 19.38 55.19 1.73 57.92
58 12 2008 3.54 23.23 63.99 1.20 64.70
59 12 2007 3.50 25.65 55.77 0.40 46.42
60 12 2006 3.32 8.60 33.11 1.70 42.35
61 13 2010 3.09 14.36 60.97 0.68 85.71
62 13 2009 3.11 12.67 51.18 1.84 80.60
63 13 2008 3.18 13.22 44.07 1.26 76.91
64 13 2007 3.18 14.55 43.44 1.92 58.14
65 13 2006 2.85 10.88 43.97 1.18 62.32
66 14 2010 3.23 11.56 58.13 2.05 76.77
67 14 2009 3.00 19.83 66.57 3.26 70.90
68 14 2008 2.85 15.92 56.47 2.78 75.92
69 14 2007 2.95 14.58 56.34 2.56 88.45
70 14 2006 2.93 16.50 51.04 2.52 82.02
71 15 2010 3.06 20.90 53.57 4.36 74.34
72 15 2009 2.88 21.67 57.01 3.25 71.44
73 15 2008 2.76 21.49 56.24 1.45 77.79




Harga

No Bank Tahun ROA NIM NPL LDR
Saham

74 15 2007 2.83 29.38 61.41 0.37 90.71
75 15 2006 2.76 30.87 56.54 8.53 75.63
76 16 2010 3.25 20.13 57.93 2.69 94.47
77 16 2009 2.90 16.42 61.79 4.13 96.56
78 16 2008 2.69 16.74 54.82 3.66 86.60
79 16 2007 2.95 22.50 90.89 4.77 178.30
80 16 2006 2.94 14.43 75.82 5.19 84.33
81 17 2010 2.78 36.73 72.84 2.68 87.90
82 17 2009 2.78 39.53 66.56 1.44 81.88
83 17 2008 2.78 26.65 54.93 0.24 85.00
84 17 2007 2.95 12.70 40.86 1.51 62.71
85 17 2006 2.85 14.50 86.40 2.64 53.03
86 18 2010 2.20 12.44 15.43 0.24 36.13
87 18 2009 2.14 10.21 21.51 2.55 48.30
88 18 2008 1.97 9.55 27.33 0.36 52.82
89 18 2007 2.18 13.20 20.32 1.61 54.94
90 18 2006 1.95 15.97 23.40 3.99 49.84
91 19 2010 3.81 39.41 64.84 0.66 54.06
92 19 2009 3.69 38.01 90.17 0.76 48.80
93 19 2008 3.51 37.72 87.62 0.61 52.52
94 19 2007 3.86 35.24 84.99 0.83 42.67
95 19 2006 3.72 41.18 117.54 1.34 39.08
96 20 2010 2.89 12.61 77.10 3.23 97.04
97 20 2009 2.52 7.72 96.92 2.43 97.76
98 20 2008 2.57 13.79 80.54 2.76 97.54
99 20 2007 2.45 6.65 81.71 3.20 75.54
100 20 2006 2.38 15.64 96.58 5.72 56.75
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Lampiran 2
Deskripsi Variabel Penelitian

1. Deskripsi Harga Saham

Tahun
No Bank
2006 2007 2008 2009 2010
. Engank Artha Graha International 1.65 2.00 1.70 188 503
PT Bank Negara Indonesia 327 3.29 )83 330 359
2 | (persero) Tbk
; (Pgefjgr';ﬁtykat Indonesia 371 | 387 | 366 | 3.8 | 402
4 | PT Bank Bukopin Tbk 2.85 2.75 2.30 2.57 2.81
5 | PT Bank CIMB Niaga Tbk 2.96 2.95 2.69 2.85 3.28
6 | PT Bank Danamon Indonesia Tbk 3.83 3.90 3.49 3.66 3.76
PT Bank Himpunan Saudara 1906 2,26 217 1.70 245 246
7 | Tbk
8 | PT Bank ICB Bumiputera Tbk 1.95 2.12 179 2.08 2.13
9 | PT Bank Kesawan Thk 2.66 2.70 2.83 2.87 3.02
10 | PT Bank Mandiri Tbk 3.46 3.54 3.31 3.67 3.81
11 | PT Bank Mayapada Tbk 2.72 2.98 3.22 3.22 3.12
12 | PT Bank Mega Tbk 3.32 3.50 3.54 3.36 3.50
13 | PT Bank Nusantara 2.85 3.18 3.18 3.11 3.09
14 | PT Bank OCBC NISP 2.93 2.95 2.85 3.00 3.23
15 | PT PAN Indonesia Bank, Tbk 2.76 2.83 2.76 2.88 3.06
16 | PT Bank Permata, Tbk 2.94 2.95 2.69 2.90 3.25
17 | PT Bank Swadesi, Tbk 2.85 2.95 2.78 2.78 2.78
PT Bank Victoria Internasional, 1.95 218 197 214 220
18 | Tbk
19 | PTBCA, Tbk 3.72 3.86 3.51 3.69 3.81
20 | PTBII, Tbk 2.38 2.45 2.57 2.52 2.89
Minimal 1.65 2.00 1.70 1.88 2.03
Maksimal 3.83 3.90 3.66 3.88 4.02
Rata-rata 2.85 2.96 2.77 2.94 3.09




2. Deskripsi ROA

No Bank Tahun

2006 2007 2008 2009 2010
PT Bank Artha Graha

1 | Intemational Tbk 4.63 3.32 3.77 5.01 8.27
, FJEE::;';;\'?SE ra Indonesia 2011 | 9.69 | 1149 | 1817 | 26.48
5 (Fge?:‘:r';ﬁtykat Indonesia 4581 | 4582 | 4331 | 37.45 | 44.25
4 | PT Bank Bukopin Tbk 17.49 18.94 20.26 16.80 16.86
5 | PT Bank CIMB Niaga Tbk 14.00 26.66 12.61 24.26 28.31
’ _F;kTJkBa”k Danamon Indonesia | 5526 | 4247 | 2096 | 2885 | 40.62
. EOB;?EkH'mp“”a” Saudara 2210 | 37.47 | 3356 | 2552 | 30.17
8 | PT Bank ICB Bumiputera Tbhk 2.79 6.19 1.12 1.94 2.43
PT Bank Kesawan Tbk 3.59 3.96 2.65 3.26 1.88
10 | PT Bank Mandiri Tbhk 12.70 23.82 27.01 32.92 37.28
11 | PT Bank Mayapada Tbk 17.16 15.81 13.09 9.39 12.56
12 | PT Bank Mega Tbk 8.60 25.65 23.23 19.38 24.21
13 | PT Bank Nusantara 10.88 14.55 13.22 12.67 14.36
14 | PT Bank OCBC NISP 16.50 14.58 15.92 19.83 11.56
15 | PT PAN Indonesia Bank, Tbk 30.87 29.38 21.49 21.67 20.90
16 | PT Bank Permata, Tbk 14.43 22.50 16.74 16.42 20.13
17 | PT Bank Swadesi, Tbk 14.50 12.70 26.65 39.53 36.73
. Engank Victoria Internasional, 15.97 13.20 9.55 10.21 12.44
19 | PTBCA, Tbk 41.18 35.24 37.72 38.01 39.41
20 | PTBII, Tbk 15.64 6.65 13.79 7.72 12.61
Minimal 2.79 3.32 1.12 1.94 1.88
Maksimal 45.81 45.82 43.31 39.53 44.25
Rata-rata 17.74 20.53 18.86 19.45 22.07




3. Deskripsi NPL

No | Bank Tahun

2006 2007 2008 2009 2010
PT Bank Artha Graha

1 Intemational Thk 6.38 3.87 3.56 3.53 2.63
2 Fgefjgiyfgzra Indonesia 11.14 9.09 | 526 | 411 | 131
3 (Pge?s;';ﬁtykat Indonesia 5.22 367 | 292 | 372 | 213
4 | PT Bank Bukopin Thk 2.55 2.53 424 2.43 2.58
5 | PT Bank CIMB Niaga Tbk 2.21 1.94 1.45 1.09 2.60
6 | PT Bank Danamon Indonesia Thk 3.42 2.33 2.42 4.80 3.34
7 Z;OB:;‘L‘kH'mp“”a” Saudara 1.75 120 | 1.19 131 | 1.80
PT Bank ICB Bumiputera Thk 5.69 6.25 5.77 5.78 441
PT Bank Kesawan Tbk 6.27 6.91 4.12 5.76 2.10
10 | PT Bank Mandiri Thk 6.75 9.54 5.74 3.36 2.58
11 | PT Bank Mayapada Tbk 0.66 0.48 2.89 0.98 3.37
12 | PT Bank Mega Tbk 1.70 0.40 1.20 1.73 0.91
13 | PT Bank Nusantara 1.18 1.92 1.26 1.84 0.68
14 | PT Bank OCBC NISP 2.52 2.56 2.78 3.26 2.05
15 | PT PAN Indonesia Bank, Tbk 8.53 0.37 1.45 3.25 4.36
16 | PT Bank Permata, Tbk 5.19 4.77 3.66 4.13 2.69
17 | PT Bank Swadesi, Tbk 2.64 151 0.24 1.44 2.68
18 1P_ngank Victoria Internasional, 3.99 161 0.36 5 55 0.24
19 | PTBCA, Thk 1.34 0.83 0.61 0.76 0.66
20 | PTBII, Tbk 5.72 3.20 2.76 2.43 3.23
Minimal 0.66 0.37 0.24 0.76 0.24
Maksimal 11.14 9.54 5.77 5.78 441
Rata-rata 4.24 3.25 2.69 291 2.32
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4. Deskripsi NIM

Tahun

No Bank
2006 | 2007 | 2008 | 2009 | 2010
. rnTteBsqnakﬂﬁ:;aTglzaha 4828 | 4645 | 4518 | 4539 | 41.88
, FJEE::;';;\'?SE ra Indonesia 87.96 | 76.63 | 83.19 | 79.74 | 75.711
5 (Fge?:‘:r';ﬁtykat Indonesia 147.91 | 141.90 | 11863 | 106.25 | 116.03
4 | PT Bank Bukopin Tok 5227 | 5284 | 6137 | 5035 | 51.23
5 | PTBank CIMB Niaga Tbk 7622 | 69.63 | 7118 | 8426 | 73.84
’ _F;kTJkBa”k Danamon Indonesia | 1) 1 | 15658 | 151.15 | 165.95 | 133.90
. EOB;?EkH'mp“”a” Saudara 109.85 | 126.29 | 11893 | 100.03 | 117.38
8 | PT Bank ICB Bumiputera Tbhk 63.48 82.55 87.86 64.73 63.08
PT Bank Kesawan Tbk 38.92 54.33 48.11 50.12 64.36
10 | PT Bank Mandiri Thk 91.37 | 8601 | 80.22 | 7932 | 77.68
11 | PT Bank Mayapada Tbk 67.14 72.11 78.07 70.47 68.53
12 | PTBank Mega Tbk 3311 | 5577 | 63.99 | 5519 | 59.37
13 | PTBank Nusantara 4397 | 4344 | 4407 | 5118 | 60.97
14 | PTBank OCBC NISP 51.04 | 5634 | 5647 | 6657 | 5813
15 | PT PAN Indonesia Bank, Tbk 56.54 61.41 56.24 57.01 53.57
16 | PT Bank Permata, Tbk 7582 | 9089 | 5482 | 6.79 | 57.93
17 | PT Bank Swadesi, Tbk 86.40 40.86 54.93 66.56 72.84
. Engank Victoria Internasional, 23.40 20.32 2733 2151 15.43
19 | PTBCA, Tbk 117.54 | 8499 | 87.62 | 90.17 | 64.84
20 | PTBII, Tbk 96.58 | 8171 | 8054 | 9692 | 77.10
Minimal 2340 | 2032 | 2733 | 2151 | 15.43
Maksimal 147.91 | 156.58 | 151.15 | 165.95 | 133.90
Rata-rata 7562 | 75.05 | 73.50 | 73.18 | 70.19




5. Deskripsi LDR

No Bank Tahun
2006 | 2007 | 2008 | 2009 | 2010
PT Bank Artha Grah
N o @ 7954 | 8258 | 9448 | 8497 | 77.07
, (PJEE::;E;\' fszra Indonesia 46.06 | 57.09 | 6552 | 60.77 | 66.60
5 (Pge?:‘:rléﬁtykat Indonesia 66.82 | 6428 | 7585 | 7651 | 7103
4 | PT Bank Bukopin Thk 7312 | 7222 | 8235 | 79.46 | 74.94
5 | PT Bank CIMB Niaga Tbk 67.02 | 77.72 | 86.68 | 93.15 | 8539
6 | PT Bank Danamon Indonesia Tbk | 73.70 87.12 85.87 86.93 92.18
. EOB:?EkH'mp“na” Saudara 98.22 | 112.48 | 133.27 | 12209 | 120.17
8 | PT Bank ICB Bumiputera Tbk 9864 | 8654 | 9430 | 90.93 | 83.80
9 | PT Bank Kesawan Tbk 68.85 67.51 76.14 70.25 75.87
10 | PT Bank Mandiri Tbk 50.52 50.80 59.01 61.14 69.29
11 | PT Bank Mayapada Tbk 87.05 | 10848 | 103.11 | 8464 | 87.78
12 | PT Bank Mega Tok 4235 | 4642 | 6470 | 57.92 | 57.94
13 | PT Bank Nusantara 6232 | 5814 | 7691 | 8060 | 8571
14 | PT Bank OCBC NISP 82.02 | 8845 | 7592 | 7090 | 76.77
15 | PT PAN Indonesia Bank, Tbk 7563 | 90.71 | 77.79 | 7144 | 74.34
16 | PT Bank Permata, Tbk 8433 | 17830 | 86.60 | 96.56 | 94.47
17 | PT Bank Swadesi, Tbk 53.03 | 6271 | 8500 | 8188 | 87.90
3 ingank VictoriaInternasional, | g 01 | 5404 | 5280 | 4830 | 36.13
19 | PTBCA, Tbk 30.08 | 4267 | 5252 | 4880 | 54.06
20 | PTBII, Tok 56.75 | 7554 | 9754 | 97.76 | 97.04
Minimal 30.08 | 4267 | 5252 | 4830 | 36.13
Maksimal 98.64 | 178.30 | 133.27 | 122.09 | 120.17
Rata-rata 67.75 | 7823 | 8132 | 7825 | 7842
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Lampiran 3

Uji Asumsi Klasik

Coefficients?®

Collinearity Statistics
Model Tolerance VIF
1 NPL .805 1.242
NIM 462 2.162
LDR 842 1.188
ROA AT7 2.094

a. Dependent Variable: HSaham

One-Sample Kolmogorov-Smirnov Test

HSaham ROA NIM NPL LDR
N 100 100 100 100 100
Nomal Parameters® Mean 2.9216 19.7292 73.5067 3.0528 76.7945
Std. Deviation .58852| 1.19188E1| 3.07154E1 2.17685( 2.11813E1
Most Extreme Absolute .077 105 109 120 .091
Differences Positive 060 105 109 120 091
Negative -.077 -.073 -.074 -.088 -.036
Kolmogorov-Smimov Z 770 1.053 1.090 1.199 911
Asymp. Sig. (2-tailed) 594 217 186 113 378

a. Test distribution is Nomal.




Regression Studentized Residual

Scatterplot

Dependent Variable: HSaham
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Regression Standardized Predicted Value




Lampiran 4

Analisis Jalur

Variables Entered/Removed”

Variables Variables
Model Entered Removed Method
1 EI?/I@ LDR, NPL, |Enter
a. All requested variables entered.
b. Dependent Variable: HSaham
Model Summary
Adjusted R Std. Error of the
Model R R Square Square Estimate
1 7137 509 488 42114
a. Predictors: (Constant), ROA, LDR, NPL, NIM
ANOVA"®

Model Sum of Squares df Mean Square F Sig.
1 Regression 17.441 4 4.360 24.584 .0004

Residual 16.849 95 177

Total 34.290 99
a. Predictors: (Constant), ROA, LDR, NPL, NIM
b. Dependent Variable: HSaham

Coefficients?®
Standardized
Unstandardized Coefficients Coefficients

Model B Std. Error Beta t Sig.
1 (Constant) 2.923 .196 14.944 .000

NPL -.005 .022] -.019 -.237 .814

NIM .005 .002 .285 2.698 .008

LDR -.010 .002 -.376 -4.793 .000

ROA 021 .005 425 4.085 .000

a. Dependent Variable: HSaham




Variables Entered/Removed”

Regression
Variables Entered/Removed”

Variables

Model Variables Entered Removed Method

.| Enter

1 LDR, NPL, NIM*

a. All requested variables entered.

b. Dependent Variable: ROA

Model Summary

Std. Error of the
Model R R Square |[Adjusted R Square Estimate
1 723 523 508 8.36363
a. Predictors: (Constant), LDR, NPL, NIM
ANOVA®
Model Sum of Squares df Mean Square F Sig.
1 Regression 7348.405 3 2449.468 35.017 .000%
Residual 6715.237 96 69.950
Total 14063.642] 99
a. Predictors: (Constant), LDR, NPL, NIM
b. Dependent Variable: ROA
Coefficients®
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 14.681 3.584 4.097 .000
NIM 277 .029 715 9.691 .000
NPL -1.786 .390 -.326 -4.580 .000
LDR -.129 .041 -.229 -3.122 .002

a. Dependent Variable: ROA




