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LAMPIRAN 1 

Data Penelitian Saham Syariah 

Rekapitulasi Data Saham Syariah 

       

No Nama Perusahaan ROA DER EPS ROE Return Saham 

1 ADRO 5.22 0.72 140.56 9.00 2.2913 

2 AKRA 6.61 0.96 253.22 12.97 -0.1638 

3 ASII 6.99 0.87 374.37 13.08 0.3792 

4 BSDE 5.32 0.57 105.86 8.37 -0.0250 

5 ICBP 12.56 0.56 617.45 19.63 -0.3636 

6 INCO 0.09 0.21 2.58 0.10 0.7248 

7 KLBF 15.44 0.22 49.06 18.86 0.1477 

8 LPFF 41.57 1.62 692.17 108.86 0.0648 

9 PGAS 4.52 1.16 168.67 9.73 -0.0164 

10 PTBA 10.90 0.76 870.69 19.18 1.7624 

11 SCMA 31.35 0.30 102.65 40.78 -0.0968 

12 SMGR 10.25 0.45 762.30 14.83 -0.1952 

13 TLKM 16.24 0.70 171.93 27.64 0.2818 

14 UNTR 7.98 0.50 1341.03 11.98 0.2537 

15 UNVR 38.16 2.56 837.57 134.85 0.0486 

16 WIKA 3.69 1.49 127.89 9.18 -0.1061 

17 ASRI 2.53 1.81 25.97 7.10 -0.1720 

18 PTPP 3.69 1.89 185.92 10.67 0.0504 

19 SMRA 2.91 1.55 41.94 7.41 0.1309 

20 INDF 6.41 0.87 472.02 11.99 0.3719 

21 INTP 12.84 0.15 1051.37 14.81 -0.0852 

22 LPKR 2.69 1.07 53.18 5.56 -0.1623 

23 WSKT 2.95 2.66 133.58 10.81 0.5269 

24 ADRO 7.87 0.67 204.71 13.11 0.0973 

25 AKRA 7.75 0.86 299.94 14.45 0.0583 

26 ASII 7.84 0.89 466.39 14.82 0.0030 

27 BSDE 11.29 0.57 269.59 17.77 -0.0313 

28 ICBP 11.21 0.56 325.55 17.43 0.0379 

29 INCO -0.70 0.20 -20.82 -0.84 0.0248 

30 KLBF 14.76 0.20 51.28 17.66 0.1155 

31 LPFF 35.14 1.33 653.57 81.92 0.0095 

32 PGAS 2.35 0.97 80.00 4.46 -0.3519 

33 PTBA 20.68 0.59 1942.79 32.95 -0.8032 

34 SCMA 24.47 0.22 91.06 29.91 -0.1143 



69 
 

35 SMGR 4.17 0.61 339.54 6.71 0.0790 

36 TLKM 16.48 0.77 219.69 29.16 0.1156 

37 UNTR 9.33 0.73 1984.64 16.14 0.6659 

38 UNVR 37.05 2.65 918.03 135.40 0.4407 

39 WIKA 2.97 2.12 151.18 9.27 -0.3432 

40 ASRI 6.68 1.42 70.50 16.16 -0.1280 

41 PTPP 4.13 1.93 278.05 12.10 -0.2306 

42 SMRA 2.46 1.59 36.91 6.37 -0.2670 

43 INDF 5.85 0.88 474.75 11.00 0.1019 

44 INTP 6.44 0.18 505.22 7.57 0.0081 

45 LPKR 1.51 0.90 37.13 2.87 -0.2917 

46 WSKT 4.29 3.30 309.54 18.46 -0.1333 

47 ADRO 4.92 0.66 164.19 8.17 -0.3468 

48 AKRA 3.27 1.15 323.21 7.03 -0.3244 

49 ASII 6.46 0.98 421.73 12.81 -0.0090 

50 BSDE 1.67 0.75 45.56 2.92 -0.2618 

51 ICBP 10.51 0.54 298.83 16.21 0.1742 

52 INCO 2.75 0.17 88.56 3.21 0.1280 

53 KLBF 10.46 0.20 38.49 12.58 -0.1006 

54 LPFF 29.88 1.01 512.61 60.10 -0.2856 

55 PGAS 3.29 1.01 134.34 6.61 0.2114 

56 PTBA 17.78 0.51 1705.59 26.77 0.7480 

57 SCMA 19.22 0.22 81.33 23.42 -0.2460 

58 SMGR 4.08 0.60 351.91 6.53 0.1616 

59 TLKM 10.10 0.93 141.19 19.46 -0.1554 

60 UNTR 8.76 0.97 2432.04 17.30 -0.2274 

61 UNVR 46.66 1.58 1193.90 120.71 -0.1878 

62 WIKA 1.86 2.70 117.86 6.87 0.0677 

63 ASRI 3.04 1.28 32.51 6.93 -0.0582 

64 PTPP 2.31 2.19 1801.85 7.35 -0.2636 

65 SMRA 1.71 1.63 27.19 4.51 -0.2861 

66 INDF 3.37 0.98 321.16 7.37 -0.1792 

67 INTP 2.32 0.18 167.79 2.73 0.0003 

68 LPKR 3.31 0.95 76.06 6.47 -0.4499 

69 WSKT 3.48 3.78 331.09 16.64 -0.2398 
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LAMPIRAN 2 

Rekapitulasi Data Saham Konvensional 

       
No Nama Perusahaan ROA DER EPS ROE Return Saham 

1 ADRO 5.22 0.72 140.56 9.00 2.2913 

2 AKRA 6.61 0.96 253.22 12.97 -0.1638 

3 ASII 6.99 0.87 374.37 13.08 0.3792 

4 BSDE 5.32 0.57 105.86 8.37 -0.0250 

5 ICBP 12.56 0.56 617.45 19.63 -0.3636 

6 INCO 0.09 0.21 2.58 0.10 0.7248 

7 KLBF 15.44 0.22 49.06 18.86 0.1477 

8 LPFF 41.57 1.62 692.17 108.86 0.0648 

9 PGAS 4.52 1.16 168.67 9.73 -0.0164 

10 PTBA 10.90 0.76 870.69 19.18 1.7624 

11 SCMA 31.35 0.30 102.65 40.78 -0.0968 

12 SMGR 20.25 0.45 762.30 14.83 -0.1952 

13 TLKM 16.24 0.70 171.93 27.64 0.2818 

14 UNTR 7.98 0.50 1341.03 11.98 0.2537 

15 UNVR 38.16 2.56 837.57 134.85 0.0486 

16 WIKA 3.69 1.49 127.89 9.18 -0.1061 

17 ADHI 1.57 2.69 88.49 5.79 0.1552 

18 BBCA 3.05 4.97 835.76 18.30 0.1654 

19 BBNI 1.89 5.52 608.02 12.78 0.1072 

20 BBRI 2.61 5.84 1061.88 17.86 0.0219 

21 BBTN 1.22 10.20 247.30 13.69 0.3436 

22 BMRI 1.41 5.38 591.71 9.55 -0.8749 

23 ELSA 7.54 0.46 42.60 10.98 0.7004 

24 GGRM 10.60 0.59 3470.26 16.87 0.1618 

25 HMSP 30.02 0.24 109.72 37.34 -0.9593 

26 MNCM 10.41 0.50 95.87 15.63 -0.0539 

27 SRIL 6.27 1.86 42.90 17.93 -0.4087 

28 SSMS 8.26 1.07 62.12 17.13 -0.2821 

29 WSKT 2.95 2.66 133.58 10.81 0.5269 

30 ADRO 7.87 0.67 204.71 13.11 0.0973 

31 AKRA 7.75 0.86 299.94 14.45 0.0583 

32 ASII 7.84 0.89 466.39 14.82 0.0030 

33 BSDE 11.29 0.57 269.59 17.77 -0.0313 

34 ICBP 11.21 0.56 325.55 17.43 0.0379 

35 INCO -0.70 0.20 -20.82 -0.84 0.0248 

36 KLBF 14.76 0.20 51.28 17.66 0.1155 

37 LPFF 35.14 1.33 653.57 81.92 0.0095 

38 PGAS 2.35 0.97 80.00 4.46 -0.3519 

39 PTBA 20.68 0.59 1942.79 32.95 -0.8032 

40 SCMA 24.47 0.22 91.06 29.91 -0.1143 

41 SMGR 4.17 0.61 339.54 6.71 0.0790 

42 TLKM 16.48 0.77 219.69 29.16 0.1156 

43 UNTR 9.33 0.73 1984.64 16.14 0.6659 

44 UNVR 37.05 2.65 918.03 135.40 0.4407 
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45 WIKA 2.97 2.12 151.18 9.27 -0.3432 

46 ADHI 1.82 3.83 145.21 8.81 -0.1479 

47 BBCA 3.11 4.68 945.45 17.75 0.4129 

48 BBNI 1.94 5.79 730.16 13.65 0.7919 

49 BBRI 2.58 5.73 235.08 17.36 -0.6882 

50 BBTN 1.16 10.34 285.88 13.98 1.0517 

51 BMRI 1.91 5.22 442.28 12.61 5.9144 

52 ELSA 5.16 0.59 33.86 8.22 -0.1143 

53 GGRM 11.62 0.58 4030.66 18.38 0.3114 

54 HMSP 29.37 0.26 108.93 37.14 0.2350 

55 MNCM 10.41 0.54 101.80 15.99 -0.2678 

56 SRIL 6.75 1.70 58.71 18.22 0.6522 

57 SSMS 8.22 1.37 82.63 19.51 0.0714 

58 WSKT 3.30 3.30 309.54 18.46 -0.1333 

59 ADRO 4.92 0.66 164.19 8.17 -0.3468 

60 AKRA 3.27 1.15 323.21 7.03 -0.3244 

61 ASII 6.46 0.98 421.73 12.81 -0.0090 

62 BSDE 1.67 0.75 45.56 2.92 -0.2618 

63 ICBP 10.51 0.54 298.83 16.21 0.1742 

64 INCO 2.75 0.17 88.56 3.21 0.1280 

65 KLBF 10.46 0.20 38.49 12.58 -0.1006 

66 LPFF 29.88 1.01 512.61 60.10 -0.2856 

67 PGAS 3.29 1.01 134.34 6.61 0.2114 

68 PTBA 18.78 0.51 1705.59 26.77 0.7480 

69 SCMA 19.22 0.22 81.33 23.42 -0.2460 

70 SMGR 4.08 0.60 351.92 6.53 0.1616 

71 TLKM 10.10 0.93 141.19 19.46 -0.1554 

72 UNTR 8.76 0.97 2432.04 17.30 -0.2274 

73 UNVR 46.66 1.58 1193.90 120.21 -0.1878 

74 WIKA 1.86 2.70 117.86 6.87 0.0677 

75 ADHI 1.19 3.64 94.41 5.51 -0.1712 

76 BBCA 2.32 4.53 750.68 12.88 0.1872 

77 BBNI 1.87 6.08 805.16 13.67 -0.1111 

78 BBRI 1.15 5.92 120.69 8.96 0.0055 

79 BBTN 0.82 10.02 211.16 9.62 -0.2885 

80 BMRI 2.15 5.09 536.04 13.98 -0.0781 

81 ELSA 3.81 0.78 30.25 6.79 -0.0753 

82 GGRM 8.63 0.55 2994.24 13.42 -0.0081 

83 HMSP 19.73 0.56 83.31 30.85 -0.2156 

84 MNCM 6.82 0.52 69.28 10.37 -0.4630 

85 SRIL 5.34 1.64 51.46 14.09 -0.0579 

86 SSMS 3.30 1.53 37.84 8.37 -0.1667 

87 WSKT 3.48 3.78 331.09 16.64 -0.2398 
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LAMPIRAN 3 

Hasil Olah Data Saham Syariah 

Descriptives 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ReturnSaham 69 -,8032 2,2913 ,0374 ,4430 

ROA 69 -,7000 46,6600 10,0890 10,6387 

DER 69 ,1500 3,7800 1,0545 ,7824 

EPS 69 -20,8200 2432,0400 421,4523 530,3752 

ROE 69 -,8400 135,4000 20,9412 29,0414 

Valid N (listwise) 69     
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Uji Asumsi Klasik 

 

Uji Multikolinieritas 

 

Coefficientsa 

Model Collinearity Statistics 

Tolerance VIF 

1 

ROA ,291 8,012 

DER ,536 1,865 

EPS ,892 1,121 

ROE ,384 7,940 

 

a. Dependent Variable: ReturnSaham 

Uji Heteroskedastisitas 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,296 ,110  2,695 ,009 

ROA -,008 ,013 -,233 -,582 ,563 

DER -,047 ,073 -,107 -,647 ,520 

EPS ,000 ,000 ,252 1,971 ,053 

ROE ,001 ,005 ,088 ,210 ,834 

 

a. Dependent Variable: Abs_Resid 
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Uji Normalitas 

 

NPar Tests 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 69 

Normal Parametersa,b 

Mean ,0000000 

Std. Deviation ,003381069 

Most Extreme Differences 

Absolute ,201 

Positive ,201 

Negative -,129 

Kolmogorov-Smirnov Z ,674 

Asymp. Sig. (2-tailed) ,077 

a. Test distribution is Normal. 

b. Calculated from data. 
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Uji Regresi Linier Berganda 

 

Regression 

 

 

Variables Entered/Removeda 

Model Variables 

Entered 

Variables 

Removed 

Method 

1 
ROE, DER, 

EPS, ROAb 

. Enter 

 

a. Dependent Variable: ReturnSaham 

b. All requested variables entered. 

 

 

Model Summary 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,203a ,091 ,069 ,4471618 

 

a. Predictors: (Constant), ROE, DER, EPS, ROA 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression ,548 4 ,137 4,685 ,005b 
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Residual 12,797 64 ,200   

Total 13,345 68    

 

a. Dependent Variable: ReturnSaham 

b. Predictors: (Constant), ROE, DER, EPS, ROA 
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Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,214 ,143  1,499 ,139 

ROA ,022 ,017 ,526 2,294 ,020 

DER -,147 ,095 -,659 -2,550 ,006 

EPS ,049 ,000 ,059 ,454 ,651 

ROE ,008 ,006 ,556 1,315 ,193 

 

a. Dependent Variable: ReturnSaham 
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LAMPIRAN 4 

Hasil Olah Data Saham Konvensional 

 

Descriptives 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ReturnSaham 87 -,9593 5,9144 ,1189 ,7814 

ROA 87 -,7000 46,6600 9,8618 10,4142 

DER 87 ,1700 10,3400 1,9784 2,3184 

EPS 87 -20,8200 4030,6600 501,8678 742,7830 

ROE 87 -,8400 135,4000 21,1431 25,7911 

Valid N (listwise) 87     
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Uji Asumsi Klasik 

 

Uji Multikolinieritas 

 

Coefficientsa 

Model Collinearity Statistics 

Tolerance VIF 

1 

ROA ,152 6,599 

DER ,623 1,605 

EPS ,971 1,030 

ROE ,171 5,849 

 

a. Dependent Variable: ReturnSaham 

 

 

Uji Heteroskedastisitas 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,311 ,150  2,069 ,042 

ROA -5,903E-005 ,018 -,001 -,003 ,997 

DER ,057 ,039 ,200 1,469 ,146 



80 
 

EPS 9,676E-006 ,000 ,011 ,099 ,921 

ROE -,002 ,007 -,082 -,315 ,754 

 

a. Dependent Variable: Abs_Resid 
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Uji Normalitas 

 

NPar Tests 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 87 

Normal Parametersa,b 

Mean ,0000000 

Std. Deviation ,00722129 

Most Extreme Differences 

Absolute ,228 

Positive ,228 

Negative -,181 

Kolmogorov-Smirnov Z 0,125 

Asymp. Sig. (2-tailed) ,107 

 

a. Test distribution is Normal. 

b. Calculated from data. 
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Uji Regresi Linier Berganda 

 

 

Regression 

 

 

Variables Entered/Removeda 

Model Variables 

Entered 

Variables 

Removed 

Method 

1 
ROE, DER, 

EPS, ROAb 

. Enter 

 

a. Dependent Variable: ReturnSaham 

b. All requested variables entered. 

 

 

Model Summary 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,190a ,096 ,071 ,7857112 

 

a. Predictors: (Constant), ROE, DER, EPS, ROA 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 1,886 4 ,471 5,764 ,002b 
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Residual 50,622 82 ,617   

Total 52,508 86    

 

a. Dependent Variable: ReturnSaham 

b. Predictors: (Constant), ROE, DER, EPS, ROA 
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Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,116 ,178  ,654 ,515 

ROA ,019 ,021 ,249 2,193 ,014 

DER -,024 ,046 -,272 -2,522 ,003 

EPS ,061 ,000 ,063 ,571 ,569 

ROE ,005 ,008 ,165 ,629 ,531 

 

a. Dependent Variable: ReturnSaham 

 

 

 

 

 

 

 

 


