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LAMPIRAN-LAMPIRAN 

 

Lampiran 1  

                                                    Daftar Sampel Penelitian 

No. Kode Nama Perusahaan 

Kriteria 

Sampel Sampel 

1 2 

1. ALDO PT. Alkindo Naratama Tbk. √ √ √ 

2. APLI PT. Asiaplast Industries Tbk. √ √ √ 

3. CITA PT. Cita Mineral Investindo Tbk. √ √ √ 

4. CLPI PT. Colorpak Indonesia Tbk. √ √ √ 

5. ESIP PT. Sinergi Inti Plastindo .Tbk. √ √ √ 

6. IGAR 
PT. Champion Pacific Indonesia 

Tbk 
√ √ √ 

7. KDSI 
PT. Kedawung Setia Industrial 

Tbk. 
√ √ √ 

8. TRST PT. Trias Sentosa Tbk. √ √ √ 

9. YPAS 
PT. Yanaprima Hastapersada 

Tbk 
√ √ √ 

 



 

 

Lampiran 2 

          Tabulansi Data Asli Sebelum di Transform Menggunakan  Rank Case 

No. Kode  Emiten Tahun 
PBV 

(X1) 

ROA 

(X2) 

Return 

Saham 

(Y) 

1 ALDO Alkindo Naratama Tbk. 

2020 0.76 0.07 -0.05 

2021 1.87 0.08 1.08 

2022 1.39 0.04 -0.20 

2023 1.55 0.00 0.16 

2024 0.85 0.00 -0.31 

2 APLI Asiaplast Industries Tbk. 

2020 0.91 0.02 0.11 

2021 1.22 0.05 0.04 

2022 1.37 0.10 0.36 

2023 2.45 0.10 1.14 

2024 2.16 0.04 -0.09 

3 CITA Cita Mineral Investindo Tbk. 

2020 3.42 0.16 0.70 

2021 3.47 0.13 0.08 

2022 3.58 0.14 0.20 

2023 1.51 0.12 -0.45 

2024 1.90 0.31 0.73 

4 CLPI Colorpak Indonesia Tbk. 

2020 0.47 0.06 -0.02 

2021 0.62 0.06 0.36 

2022 0.55 0.05 -0.09 

2023 0.54 0.07 0.05 

2024 0.57 0.07 0.08 

5 ESIP Sinergi Inti Plastindo Tbk. 

2020 1.25 0.02 -0.66 

2021 1.48 0.01 0.20 

2022 0.68 0.01 -0.53 

2023 0.58 0.01 -0.14 

2024 5.64 0.01 8.88 

6 IGAR Champion Pacific Indonesia Tbk 

2020 0.58 0.09 0.04 

2021 0.62 0.13 0.24 

2022 0.58 0.12 0.06 

2023 0.48 0.06 -0.06 

2024 0.55 0.07 0.20 



 

 

7 KDSI Kedawung Setia Industrial Tbk. 

2020 0.50 0.05 -0.32 

2021 0.62 0.05 0.33 

2022 0.63 0.06 0.05 

2023 0.90 0.07 0.51 

2024 0.90 0.08 -0.74 

8 TRST Trias Sentosa Tbk. 

2020 0.52 0.02 0.10 

2021 0.66 0.04 0.28 

2022 0.72 0.03 0.21 

2023 0.67 0.05 -0.23 

2024 0.63 0.01 0.00 

9 YPAS Yanaprima Hastapersada Tbk 

2020 2.19 0.03 -0.22 

2021 4.38 0.04 0.86 

2022 3.49 0.00 -0.21 

2023 2.23 0.03 -0.32 

2024 1.89 0.01 -0.18 

 

 

 

 

 

  



 

 

Lampiran 3  

                 Tabulansi Data Setelah di Trnsform Menggunakan Rank Case 

No. Kode  Emiten Tahun 
PBV 

(X1) 

ROA 

(X2) 

Return 

Saham 

(Y) 

1 ALDO Alkindo Naratama Tbk. 

2020 21.00 31.00 17.00 

2021 33.00 34.50 43.00 

2022 29.00 17.50 11.00 

2023 32.00 2.00 29.00 

2024 22.00 2.00 7.00 

2 APLI Asiaplast Industries Tbk. 

2020 25.00 11.00 28.00 

2021 26.00 22.00 20.50 

2022 28.00 37.50 37.50 

2023 39.00 37.50 44.00 

2024 36.00 17.50 14.50 

3 CITA Cita Mineral Investindo Tbk. 

2020 40.00 44.00 40.00 

2021 41.00 41.50 25.50 

2022 43.00 43.00 31.00 

2023 31.00 39.50 4.00 

2024 35.00 45.00 41.00 

4 CLPI Colorpak Indonesia Tbk. 

2020 1.00 26.50 18.00 

2021 13.00 26.50 37.50 

2022 6.50 22.00 14.50 

2023 5.00 31.00 22.50 

2024 8.00 31.00 25.50 

5 ESIP Sinergi Inti Plastindo Tbk. 

2020 27.00 11.00 2.00 

2021 30.00 6.50 31.00 

2022 19.00 6.50 3.00 

2023 10.00 6.50 13.00 

2024 45.00 6.50 45.00 

6 IGAR Champion Pacific Indonesia Tbk 

2020 10.00 36.00 20.50 

2021 13.00 41.50 34.00 

2022 10.00 39.50 24.00 

2023 2.00 26.50 16.00 

2024 6.50 31.00 31.00 



 

 

7 KDSI Kedawung Setia Industrial Tbk. 

2020 3.00 22.00 5.50 

2021 13.00 22.00 36.00 

2022 15.50 26.50 22.50 

2023 23.50 31.00 39.00 

2024 23.50 34.50 1.00 

8 TRST Trias Sentosa Tbk. 

2020 4.00 11.00 27.00 

2021 17.00 17.50 35.00 

2022 20.00 14.00 33.00 

2023 18.00 22.00 8.00 

2024 15.50 6.50 19.00 

9 YPAS Yanaprima Hastapersada Tbk 

2020 37.00 14.00 9.00 

2021 44.00 17.50 42.00 

2022 42.00 2.00 10.00 

2023 38.00 14.00 5.50 

2024 34.00 6.50 12.00 

 

  



 

 

Lampiran 4  

                                             Hasil Uji Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Price To Book Value (PBV) 45 .47 5.64 1.4340 1.19472 

Return On Assets (ROA) 45 .00 .31 .0616 .05572 

Return Saham 45 -.74 8.88 .2718 1.37169 

Valid N (listwise) 45     

 
  



 

 

Lampiran 5 

                                                       Hasil Uji Normalitas 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 45 

Normal Parametersa,b Mean .0000000 

Std. Deviation 12.07102768 

Most Extreme Differences Absolute .100 

Positive .068 

Negative -.100 

Test Statistic .100 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 45 

Normal Parametersa,b Mean .0000000 

Std. Deviation 1.09979601 

Most Extreme Differences Absolute .252 

Positive .252 

Negative -.101 

Test Statistic .252 

Asymp. Sig. (2-tailed) .000c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 



 

 

 

 

  



 

 

Lampiran 6 

                                                    Hasil Uji Multikolinearitas 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 Rank of X1 Price To Book Value (PBV) .998 1.002 

Rank of X2 Return On Assets (ROA) .998 1.002 

a. Dependent Variable: Rank of Y Return Saham 

 

  



 

 

Lampiran 7 

                                          Hasil Uji Heterokesdatisitas 

 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 7.616 2.539  3.000 .005 

Rank of X1 Price To 

Book Value (PBV) 

.130 .075 .263 1.732 .091 

Rank of X2 Return 

On Assets (ROA) 

-.042 .075 -.084 -.553 .583 

a. Dependent Variable: ABS_RES 

 

  



 

 

Lampiran 8  

                                              Hasil Uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .393a .155 .114 12.35509 2.181 

a. Predictors: (Constant), Rank of X1 Price To Book Value (PBV), Rank of 

X2 Return On Assets (ROA) 

b. Dependent Variable: Rank of Y Return Saham 

 

 

 

  



 

 

Lampiran 9  

                                Hasil Uji Regresi Linear Berganda 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 10.323 5.068 

 

2

.

0

3

7 

.048 

Rank of X1 Price To 

Book Value (PBV) 

.345 .142 .344 2

.

4

2

0 

.020 

Rank of X2 Return On 

Assets (ROA) 

.206 .142 .206 1

.

4

5

3 

.154 

a. Dependent Variable: Rank of Y Return Saham 

 

  



 

 

Lampiran 10  

                                                     Hasil Uji T 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 10.323 5.068  2.037 .048 

Rank of X1 Price To 

Book Value (PBV) 

.345 .142 .344 2.420 .020 

Rank of X2 Return 

On Assets (ROA) 

.206 .142 .206 1.453 .154 

a. Dependent Variable: Rank of Y Return Saham 

 

  



 

 

Lampiran 11  

                                                               Hasil Uji F 

 

 

 

 

 

 

 

 

  

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 1173.773 2 586.886 3.845 .029b 

Residual 6411.227 42 152.648   

Total 7585.000 44    

a. Dependent Variable: Rank of Y Return Saham 

b. Predictors: (Constant), Rank of X2 Return On Assets (ROA), Rank of X1 

Price To Book Value (PBV) 



 

 

Lampiran 12  

                                            Daftar Koefisien Determinasi 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 .393a .155 .114 12.35509 

a. Predictors: (Constant), Rank of X2 Return On Assets 

(ROA), Rank of X1 Price To Book Value (PBV) 
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