LAMPIRAN



Lampiran 1. Hasil Perhitungan Profitabilitas ROA

2013

Kode
No | Perusahaan Laba Bersih Total Aset ROA
1 BHIT 394.987 31.748.619 1,2
2 KBLV 19.937 5.242.465 0,4
3 PTBA 1.854.281 11.677.155 15,9
4 TELE 294.906 3.455.339 8,5
5 INDF 3.416.635 78.092.789 4,4
6 TPMA 8.015.771 129.398.245 6,2
7 DSSA 4.589.089 1.198.573.481 0,4
8 PNIN 1.325.500 17.740.266 7,5
9 SMCB 952.305 14.894.990 6,4
10 SGRO 120.380.480 4.512.655.525 2,7
11 DNET 192.888.607.566 | 7.192.369.270.293 | 2,7
Rata - Rata 51
2014

Kode
No | Perusahaan Laba Bersih Total Aset ROA
1 BHIT 1.169.863 47.531.672 2,5
2 KBLV 7.908.159 12.962.414 61
3 PTBA 2.019.214 14.812.023 13,6
4 TELE 304.768 5.017.544 6,1
5 INDF 5.229.489 86.077.251 6,1
6 TPMA 12.002.480 136.105.726 8,8
7 DSSA 8.870.881 1.302.498.243 0,7
8 PNIN 1.638.318 21.284.361 7,7
9 SMCB 668.869 17.195.352 3,9
10 SGRO 350.102.067 5.466.874.365 6,4
11 DNET 392.580.083.509 | 7.584.772.233.394 | 5,2
Rata - Rata 11,1
2015

Kode
No | Perusahaan Laba Bersih Total Aset ROA
1 BHIT 570.323 53.299.268 1,1
2 KBLV 1.513.714 13.711.988 11
3 PTBA 2.037.111 16.894.042 12,1
4 TELE 370,649 7.128.717 0,01




5 INDF 3.709.501 91.831.526 4,0
6 TPMA 1.935.302 131.063.078 1,5
7 DSSA 119.506.904 1.998.166.402 6,0
8 PNIN 1.268.496 23.097.621 5,5
9 SMCB 175.127 17.370.875 1,0
10 SGRO 255.892.123 7.294.672.621 3,5
11 DNET 414.917.958.885 | 7.928.528.692.506 | 5,2
Rata - Rata 4,6
2016

Kode
No | Perusahaan Laba Bersih Total Aset ROA
1 BHIT 847.943 55.292.949 1,5
2 KBLV 1.587.310 12.779.523 12,4
3 PTBA 2.024.405 18.576.774 10,9
4 TELE 468.878 8.215.481 5,7
5 INDF 5.266.906 82.174.515 6,4
6 TPMA 1.483.234 121.215.065 1,2
7 DSSA 64.776.826 2.232.507.010 2,9
8 PNIN 2.395.155 27.134.011 8,8
9 SMCB 284.584 19.763.133 1,4
10 SGRO 459.356.119 8.328.480.337 55
11 DNET 398.072.946.858 | 8.335.065.215.434 | 4,8
Rata - Rata 5,6
2017

Kode
No | Perusahaan Laba Bersih Total Aset ROA
1 BHIT 161.420 56.523.811 0,3
2 KBLV 298.626 12.089.473 2,5
3 PTBA 883.813 21.987.482 4,0
4 TELE 117.317 8.749.797 1,3
5 INDF 4.240.040 88.400.877 4.8
6 TPMA 568.381 115.022.001 0,5
7 DSSA 99.252.250 2.736.992.648 3,6
8 PNIN 1.463.421 28.895.992 51
9 SMCB 116.487 19.626.403 0,6
10 SGRO 213.822.050 8.352.713.528 2,6




11 DNET 31.778.288.277 | 10.899.944.883.176 | 0,3
Rata - Rata 2,3
Lampiran 2. Hasil Perhitungan Profitabilitas ROE
2013
Kode
No | Perusahaan Laba Bersih Ekuitas ROE
1| BHIT 394.987 16.820.317 2,3
2 | KBLV 19.937 2.436.754 0,8
3 | PTBA 1.854.281 7.551.569 24,6
4 | TELE 294,906 1.386.712 21,3
5| INDF 3.416.635 38.373.129 8,9
6 | TPMA 8.015.771 52.987.994 15,1
7 | DSSA 4.589.089 862.878.095 0,5
8 | PNIN 1.325.500 13.899.957 9,5
9 | SMCB 952.305 8.772.947 10,9
10 | SGRO 120.380.480 2.698.636.954 4,5
11 | DNET 192.888.607.566 | 7.189.765.155.979 2,7
Rata - Rata 9,2
2014
Kode
No | Perusahaan Laba Bersih Ekuitas ROE
1| BHIT 1.169.863 22.524.214 5,2
2 | KBLV 7.908.159 9.388.877 84,2
3 | PTBA 2.019.214 8.670.842 23,3
4 | TELE 304.768 2.499.171 12,2
5| INDF 5.229.489 40.274.198 13,0
6 | TPMA 12.002.480 62.607.361 19,2
7 | DSSA 8.870.881 838.299.597 1,1
8 | PNIN 1.638.318 15.872.192 10,3
9 | SMCB 668.869 8.758.592 7,6
10 | SGRO 350.102.067 3.017.341.317 11,6
11 | DNET 392.580.083.509 | 7.582.345.239.488 5,2
Rata — Rata 17,5
2015
Kode
No | Perusahaan Laba Bersih Ekuitas ROE




1| BHIT 570.323 22.834.355 2,50
2 | KBLV 1.513.714 8.464.471 17,88
3| PTBA 2.037.111 9.287.547 21,93
4 | TELE 370,649 2.815.441 0,01
5| INDF 3.709.501 43.121.593 8,60
6 | TPMA 1.935.302 64.727.854 2,99
7 | DSSA 119.506.904 1.117.992.657 10,69
8 | PNIN 1.268.496 17.748.458 7,15
9 | SMCB 175.127 8.449.857 2,07
10 | SGRO 255.892.123 3.416.785.217 7,49
11 | DNET 414.917.958.885 | 7.868.080.304.802 5,27
Rata — Rata 7,8
2016
Kode
No | Perusahaan Laba Bersih Ekuitas ROE
1| BHIT 847.943 24.163.492 3,5
2 | KBLV 1.587.310 7.239.042 21,9
3 | PTBA 2.024.405 10.552.405 19,2
4 | TELE 468.878 3.205.363 14,6
5| INDF 5.266.906 43.941.423 12,0
6 | TPMA 1.483.234 66.238.673 2,2
7 | DSSA 64.776.826 1.283.328.210 5,0
8 | PNIN 2.395.155 22.537.137 10,6
9 | SMCB 284.584 8.060.595 3,5
10 | SGRO 459.356.119 3.758.723.820 12,2
11 | DNET 398.072.946.858 | 8.229.376.719.630 4.8
Rata — Rata 10
2017
Kode
No Perusahaan Laba Bersih Ekuitas ROE
1| BHIT 161.420 24.086.190 0,7
2 | KBLV 298.626 5.672.011 53
3 | PTBA 883.813 13.799.985 6,4
4 | TELE 117.317 3.543.376 3,3
5| INDF 4.240.040 47.102.766 9,0
6 | TPMA 568.381 70.199.699 0,8




7 | DSSA 99.252.250 1.454.320.756 6,8

8 | PNIN 1.463.421 24.373.086 6,0

9 | SMCB 116.487 7.196.951 1,6

10 | SGRO 213.822.050 4.073.056.895 5,2
11 | DNET 31.778.288.277 | 8.470.834.043.629 0,4
Rata - Rata 41

Lampiran 3. Hasil Perhitungan Return Saham

BHIT

Tanggal g; ?}rgr?] ri (rata-rata ri-ri) | (rata-rata ri-ri)2

Dec 30, 2014 289,00
Jan 02, 2015 286,00 -0,010 0,00935 0,00009
Jan 05, 2015 275,00 -0,038 0,03743 0,00140
Jan 06, 2015 272,00 -0,011 0,00987 0,00010
Jan 07, 2015 274,00 0,007 -0,00839 0,00007
Jan 08, 2015 276,00 0,007 -0,00833 0,00007
Jan 09, 2015 276,00 0,000 -0,00103 0,00000
Jan 12, 2015 282,00 0,022 -0,02277 0,00052
Jan 13, 2015 302,00 0,071 -0,07196 0,00518
Jan 14, 2015 286,00 -0,053 0,05195 0,00270
Jan 15, 2015 286,00 0,000 -0,00103 0,00000
Jan 16, 2015 278,00 -0,028 0,02694 0,00073
Jan 19, 2015 278,00 0,000 -0,00103 0,00000
Jan 20, 2015 272,00 -0,022 0,02055 0,00042
Jan 21, 2015 280,00 0,029 -0,03045 0,00093
Jan 22, 2015 282,00 0,007 -0,00818 0,00007
Jan 23, 2015 284,00 0,007 -0,00813 0,00007
Jan 26, 2015 284,00 0,000 -0,00103 0,00000
Jan 27, 2015 284,00 0,000 -0,00103 0,00000
Jan 28, 2015 283,00 -0,004 0,00249 0,00001
Jan 29, 2015 278,00 -0,018 0,01663 0,00028
Jan 30, 2015 281,00 0,011 -0,01183 0,00014
rata-rata ri -0,001 | Total 0,01276
Variance 0,00064
Dev,Std, 0,02525

KBLV

Tanggal Harga ri \ (rata-rata ri-ri) \ (rata-rata ri-ri)2 \



Saham

Jan 19, 2015 2.375,00
Jan 20, 2015 2.325,00 -0,021 0,01849 0,00034
Jan 21, 2015 2.145,00 -0,077 0,07486 0,00560
Jan 22, 2015 2.195,00 0,023 -0,02587 0,00067
Jan 23, 2015 2.250,00 0,025 -0,02762 0,00076
Jan 26, 2015 2.200,00 -0,022 0,01966 0,00039
Jan 27, 2015 2.200,00 0,000 -0,00256 0,00001
Jan 28, 2015 2.200,00 0,000 -0,00256 0,00001
Jan 29, 2015 2.185,00 -0,007 0,00426 0,00002
Jan 30, 2015 2.185,00 0,000 -0,00256 0,00001
Feb 02, 2015 2.160,00 -0,011 0,00888 0,00008
Feb 03, 2015 2.150,00 -0,005 0,00207 0,00000
Feb 04, 2015 2.120,00 -0,014 0,01139 0,00013
Feb 05, 2015 2.085,00 -0,017 0,01395 0,00019
Feb 06, 2015 2.050,00 -0,017 0,01422 0,00020
Feb 09, 2015 2.050,00 0,000 -0,00256 0,00001
Feb 10, 2015 2.000,00 -0,024 0,02183 0,00048
Feb 11, 2015 2.200,00 0,100 -0,10256 0,01052
Feb 12, 2015 2.200,00 0,000 -0,00256 0,00001
Feb 13, 2015 2.010,00 -0,086 0,08380 0,00702
Feb 16, 2015 2.250,00 0,119 -0,12197 0,01488
Feb 17, 2015 2.205,00 -0,020 0,01744 0,00030
rata-rata ri -0,003 | Total 0,04162
Variance 0,00208
Dev,Std, 0,04562

PTBA

Tanggal g'a ?}rgr?] ri (rata-rata ri-ri) | (rata-rata ri-ri)2

Feb 03, 2015 2.285,00
Feb 04, 2015 2.300,00 0,007 -0,00899 0,00008
Feb 05, 2015 2.275,00 -0,011 0,00845 0,00007
Feb 06, 2015 2.320,00 0,020 -0,02220 0,00049
Feb 09, 2015 2.280,00 -0,017 0,01482 0,00022
Feb 10, 2015 2.235,00 -0,020 0,01732 0,00030
Feb 11, 2015 2.205,00 -0,013 0,01100 0,00012
Feb 12, 2015 2.245,00 0,018 -0,02056 0,00042




Feb 13, 2015 2.295,00 0,022 -0,02469 0,00061
Feb 16, 2015 2.230,00 -0,028 0,02590 0,00067
Feb 17, 2015 2.215,00 -0,007 0,00430 0,00002
Feb 18, 2015 2.175,00 -0,018 0,01564 0,00024
Feb 20, 2015 2.120,00 -0,025 0,02287 0,00052
Feb 23, 2015 2.095,00 -0,012 0,00937 0,00009
Feb 24, 2015 2.080,00 -0,007 0,00474 0,00002
Feb 25, 2015 2.085,00 0,002 -0,00483 0,00002
Feb 26, 2015 2.085,00 0,000 -0,00242 0,00001
Feb 27, 2015 2.135,00 0,024 -0,02640 0,00070
Mar 02, 2015 2.200,00 0,030 -0,03287 0,00108
Mar 03, 2015 2.205,00 0,002 -0,00469 0,00002
Mar 04, 2015 2.160,00 -0,020 0,01799 0,00032
Mar 05, 2015 2.165,00 0,002 -0,00474 0,00002
rata-rata ri -0,002 | Total 0,00606
Variance 0,00030
Dev,Std, 0,01741
TELE

Tanggal ;1 arl]r{?:] ri (rata-rata ri-ri) | (rata-rata ri-ri)2

Feb 13, 2015 1.000,00
Feb 16, 2015 990,00 -0,010 0,00911 0,00008
Feb 17, 2015 1.005,00 0,015 -0,01604 0,00026
Feb 18, 2015 1.000,00 -0,005 0,00408 0,00002
Feb 20, 2015 975,00 -0,025 0,02411 0,00058
Feb 23, 2015 975,00 0,000 -0,00089 0,00000
Feb 24, 2015 975,00 0,000 -0,00089 0,00000
Feb 25, 2015 975,00 0,000 -0,00089 0,00000
Feb 26, 2015 975,00 0,000 -0,00089 0,00000
Feb 27, 2015 990,00 0,015 -0,01628 0,00026
Mar 02, 2015 975,00 -0,015 0,01426 0,00020
Mar 03, 2015 955,00 -0,021 0,01962 0,00038
Mar 04, 2015 955,00 0,000 -0,00089 0,00000
Mar 05, 2015 965,00 0,010 -0,01136 0,00013
Mar 06, 2015 965,00 0,000 -0,00089 0,00000
Mar 09, 2015 950,00 -0,016 0,01465 0,00021
Mar 10, 2015 950,00 0,000 -0,00089 0,00000
Mar 11, 2015 950,00 0,000 -0,00089 0,00000




Mar 12, 2015 955,00 0,005 -0,00616 0,00004
Mar 13, 2015 955,00 0,000 -0,00089 0,00000
Mar 16, 2015 955,00 0,000 -0,00089 0,00000
Mar 17, 2015 980,00 0,026 -0,02707 0,00073
rata-rata ri -0,001 | Total 0,00291
Variance 0,00015
Dev,Std, 0,01207
INDF

Tanggal g; ?}rgr?] ri (rata-rata ri-ri) | (rata-rata ri-ri)2

Feb 23, 2015 7.350,00
Feb 24, 2015 7.350,00 0,000 0,00083 0,0000007
Feb 25, 2015 7.425,00 0,010 -0,00938 0,0000879
Feb 26, 2015 7.425,00 0,000 0,00083 0,0000007
Feb 27, 2015 7.400,00 -0,003 0,00420 0,0000176
Mar 02, 2015 7.425,00 0,003 -0,00255 0,0000065
Mar 03, 2015 7.425,00 0,000 0,00083 0,0000007
Mar 04, 2015 7.450,00 0,003 -0,00254 0,0000064
Mar 05, 2015 7.450,00 0,000 0,00083 0,0000007
Mar 06, 2015 7.475,00 0,003 -0,00253 0,0000064
Mar 09, 2015 7.375,00 -0,013 0,01421 0,0002018
Mar 10, 2015 7.475,00 0,014 -0,01273 0,0001621
Mar 11, 2015 7.350,00 -0,017 0,01755 0,0003080
Mar 12, 2015 7.325,00 -0,003 0,00423 0,0000179
Mar 13, 2015 7.325,00 0,000 0,00083 0,0000007
Mar 16, 2015 7.350,00 0,003 -0,00258 0,0000067
Mar 17, 2015 7.325,00 -0,003 0,00423 0,0000179
Mar 18, 2015 7.400,00 0,010 -0,00941 0,0000886
Mar 19, 2015 7.400,00 0,000 0,00083 0,0000007
Mar 20, 2015 7.425,00 0,003 -0,00255 0,0000065
Mar 23, 2015 7.400,00 -0,003 0,00420 0,0000176
Mar 24, 2015 7.475,00 0,010 -0,00931 0,0000866
rata-rata ri 0,001 | Total 0,00104
Variance 0,00005
Dev,Std, 0,00705

TPMA




Harga

Tanggal Saham ri (rata-rata ri-ri) | (rata-rata ri-ri)2

Mar 19, 2015 395,00
Mar 20, 2015 395,00 0,000 -0,00490 0,00002
Mar 23, 2015 395,00 0,000 -0,00490 0,00002
Mar 24, 2015 390,00 -0,013 0,00776 0,00006
Mar 25, 2015 355,00 -0,090 0,08485 0,00720
Mar 26, 2015 355,00 0,000 -0,00490 0,00002
Mar 27, 2015 355,00 0,000 -0,00490 0,00002
Mar 30, 2015 370,00 0,042 -0,04715 0,00222
Mar 31, 2015 370,00 0,000 -0,00490 0,00002
Apr 01, 2015 360,00 -0,027 0,02213 0,00049
Apr 02, 2015 360,00 0,000 -0,00490 0,00002
Apr 06, 2015 390,00 0,083 -0,08823 0,00778
Apr 07, 2015 385,00 -0,013 0,00792 0,00006
Apr 08, 2015 350,00 -0,091 0,08601 0,00740
Apr 09, 2015 350,00 0,000 -0,00490 0,00002
Apr 10, 2015 350,00 0,000 -0,00490 0,00002
Apr 13, 2015 350,00 0,000 -0,00490 0,00002
Apr 14, 2015 350,00 0,000 -0,00490 0,00002
Apr 15, 2015 350,00 0,000 -0,00490 0,00002
Apr 16, 2015 375,00 0,071 -0,07632 0,00583
Apr 17, 2015 350,00 -0,067 0,06177 0,00382
Apr 20, 2015 350,00 0,000 -0,00490 0,00002
rata-rata ri -0,005 | Total 0,03515
Variance 0,00176
Dev,Std, 0,04192

DSSA

Tanggal ;1 ?}rgri ri (rata-rata ri-ri) | (rata-rata ri-ri)2

Apr 17, 2015 12.900
Apr 20, 2015 12.900 0,000 0,00000 0,00000
Apr 21, 2015 12.900 0,000 0,00000 0,00000
Apr 22, 2015 12.900 0,000 0,00000 0,00000
Apr 23, 2015 12.900 0,000 0,00000 0,00000
Apr 24, 2015 12.900 0,000 0,00000 0,00000
Apr 27, 2015 12.900 0,000 0,00000 0,00000
Apr 28, 2015 12.900 0,000 0,00000 0,00000
Apr 29, 2015 12.900 0,000 0,00000 0,00000




Apr 30, 2015 12.900 0,000 0,00000 0,00000
May 04, 2015 12.900 0,000 0,00000 0,00000
May 05, 2015 12.900 0,000 0,00000 0,00000
May 06, 2015 12.900 0,000 0,00000 0,00000
May 07, 2015 12.900 0,000 0,00000 0,00000
May 08, 2015 12.900 0,000 0,00000 0,00000
May 11, 2015 12.900 0,000 0,00000 0,00000
May 12, 2015 12.900 0,000 0,00000 0,00000
May 13, 2015 12.900 0,000 0,00000 0,00000
May 15, 2015 12.900 0,000 0,00000 0,00000
May 18, 2015 12.900 0,000 0,00000 0,00000
May 19, 2015 12.900 0,000 0,00000 0,00000
May 20, 2015 12.900 0,000 0,00000 0,00000
rata-rata ri 0,000 | Total 0,00000
Variance 0,00000
Dev,Std, 0,00000
PNIN

Tanggal ;1 arl]r{?:] ri (rata-rata ri-ri) | (rata-rata ri-ri)2

Jul 07, 2015 705,00
Jul 08, 2015 700,00 -0,007 0,00433 0,00002
Jul 09, 2015 700,00 0,000 -0,00277 0,00001
Jul 10, 2015 700,00 0,000 -0,00277 0,00001
Jul 13, 2015 705,00 0,007 -0,00991 0,00010
Jul 14, 2015 700,00 -0,007 0,00433 0,00002
Jul 15, 2015 700,00 0,000 -0,00277 0,00001
Jul 22, 2015 700,00 0,000 -0,00277 0,00001
Jul 23, 2015 700,00 0,000 -0,00277 0,00001
Jul 24, 2015 700,00 0,000 -0,00277 0,00001
Jul 27, 2015 695,00 -0,007 0,00438 0,00002
Jul 28, 2015 690,00 -0,007 0,00443 0,00002
Jul 29, 2015 685,00 -0,007 0,00448 0,00002
Jul 30, 2015 685,00 0,000 -0,00277 0,00001
Jul 31, 2015 685,00 0,000 -0,00277 0,00001
Aug 03, 2015 680,00 -0,007 0,00453 0,00002
Aug 04, 2015 680,00 0,000 -0,00277 0,00001
Aug 05, 2015 680,00 0,000 -0,00277 0,00001




Aug 06, 2015 680,00 0,000 -0,00277 0,00001
Aug 07, 2015 680,00 0,000 -0,00277 0,00001
Aug 10, 2015 670,00 -0,015 0,01194 0,00014
Aug 11, 2015 665,00 -0,007 0,00470 0,00002
rata-rata ri -0,003 | Total 0,00047
Variance 0,00002
Dev,Std, 0,00486
SMCB

Tanggal g; ?}rgr?] ri (rata-rata ri-ri) | (rata-rata ri-ri)2

Aug 10, 2015 1.250,00
Aug 11, 2015 1.175,00 -0,060 0,05398 0,00291
Aug 12, 2015 1.075,00 -0,085 0,07909 0,00625
Aug 13, 2015 1.100,00 0,023 -0,02927 0,00086
Aug 14, 2015 1.100,00 0,000 -0,00602 0,00004
Aug 18, 2015 1.065,00 -0,032 0,02580 0,00067
Aug 19, 2015 1.075,00 0,009 -0,01541 0,00024
Aug 20, 2015 1.075,00 0,000 -0,00602 0,00004
Aug 21, 2015 1.035,00 -0,037 0,03119 0,00097
Aug 24, 2015 950,00 -0,082 0,07611 0,00579
Aug 25, 2015 945,00 -0,005 -0,00076 0,00000
Aug 26, 2015 950,00 0,005 -0,01131 0,00013
Aug 27, 2015 1.000,00 0,053 -0,05865 0,00344
Aug 28, 2015 1.050,00 0,050 -0,05602 0,00314
Aug 31, 2015 1.105,00 0,052 -0,05840 0,00341
Sep 01, 2015 1.085,00 -0,018 0,01208 0,00015
Sep 02, 2015 1.075,00 -0,009 0,00320 0,00001
Sep 03, 2015 1.060,00 -0,014 0,00793 0,00006
Sep 04, 2015 1.070,00 0,009 -0,01545 0,00024
Sep 07, 2015 1.065,00 -0,005 -0,00135 0,00000
Sep 08, 2015 1.075,00 0,009 -0,01541 0,00024
Sep 09, 2015 1.085,00 0,009 -0,01532 0,00023
rata-rata ri -0,006 | Total 0,02882
Variance 0,00144
Dev,Std, 0,03796

SGRO

Tanggal Harga ‘ ri ‘ (rata-rata ri-ri) | (rata-rata ri-ri)2

Saham




Aug 18, 2015 1.640,00
Aug 19, 2015 1.635,00 -0,003 -0,00789 0,00006
Aug 20, 2015 1.600,00 -0,021 0,01047 0,00011
Aug 21, 2015 1.565,00 -0,022 0,01094 0,00012
Aug 24, 2015 1.500,00 -0,042 0,03060 0,00094
Aug 25, 2015 1.500,00 0,000 -0,01094 0,00012
Aug 26, 2015 1.470,00 -0,020 0,00906 0,00008
Aug 27, 2015 1.455,00 -0,010 -0,00073 0,00000
Aug 28, 2015 1.400,00 -0,038 0,02686 0,00072
Aug 31, 2015 1.330,00 -0,050 0,03906 0,00153
Sep 01, 2015 1.325,00 -0,004 -0,00718 0,00005
Sep 02, 2015 1.320,00 -0,004 -0,00716 0,00005
Sep 03, 2015 1.320,00 0,000 -0,01094 0,00012
Sep 04, 2015 1.325,00 0,004 -0,01472 0,00022
Sep 07, 2015 1.320,00 -0,004 -0,00716 0,00005
Sep 08, 2015 1.390,00 0,053 -0,06397 0,00409
Sep 09, 2015 1.385,00 -0,004 -0,00734 0,00005
Sep 10, 2015 1.320,00 -0,047 0,03599 0,00130
Sep 11, 2015 1.335,00 0,011 -0,02230 0,00050
Sep 14, 2015 1.330,00 -0,004 -0,00719 0,00005
Sep 15, 2015 1.300,00 -0,023 0,01162 0,00014
Sep 16, 2015 1.295,00 -0,004 -0,00709 0,00005
rata-rata ri -0,011 | Total 0,01034
Variance 0,00052
Dev,Std, 0,02274

DNET

Tanggal g'a ?lre?r?] ri (rata-rata ri-ri) | (rata-rata ri-ri)2

Sep 21, 2015 990,00
Sep 22, 2015 990,00 0,000 0,00025 0,00000
Sep 23, 2015 990,00 0,000 0,00025 0,00000
Sep 25, 2015 990,00 0,000 0,00025 0,00000
Sep 28, 2015 985,00 -0,005 0,00530 0,00003
Sep 29, 2015 985,00 0,000 0,00025 0,00000
Sep 30, 2015 990,00 0,005 -0,00483 0,00002
Oct 01, 2015 990,00 0,000 0,00025 0,00000
Oct 02, 2015 990,00 0,000 0,00025 0,00000




Oct 05, 2015 985,00 -0,005 0,00530 0,00003
Oct 06, 2015 990,00 0,005 -0,00483 0,00002
Oct 07, 2015 990,00 0,000 0,00025 0,00000
Oct 08, 2015 990,00 0,000 0,00025 0,00000
Oct 09, 2015 990,00 0,000 0,00025 0,00000
Oct 12, 2015 990,00 0,000 0,00025 0,00000
Oct 13, 2015 1.000,00 0,010 -0,00986 0,00010
Oct 15, 2015 1.000,00 0,000 0,00025 0,00000
Oct 16, 2015 1.000,00 0,000 0,00025 0,00000
Oct 19, 2015 1.000,00 0,000 0,00025 0,00000
Oct 20, 2015 1.000,00 0,000 0,00025 0,00000
Oct 21, 2015 1.000,00 0,000 0,00025 0,00000
Oct 22, 2015 995,00 -0,005 0,00525 0,00003
rata-rata ri 0,00025 | Total 0,00023

Variance 0,00001

Dev,Std, 0,00338

Lampiran 4. Hasil Uji Normalitas Data

Hasil Uji Normalitas Data Profitabilitas ROA

One-Sample Kolmogorov-Smirnov Test

ROA 2013-2014

ROA 2016-2017

N

Normal Parameters®®

Most Extreme Differenc

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Mean
Std. Deviation
Absolute

es  Positive

Negative

22
8,1045
12,45646
,341

341
-,268
1,601
,120

22
3,9591
3,37690
,139
,130
-,139
,653

, 787

a. Test distribution is Normal.

b. Calculated from data.

Hasil Uji Normalitas Data Profitabilitas ROE

One-Sample Kolmogorov-Smirnov Test

ROE 2013-2014

ROE 2016-2017

N

Normal Parameters®®

Mean

22
13,3636

22

7,0455




Most Extreme Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Std. Deviation
Absolute
Positive

Negative

17,39273
,236

,236
-,230
1,105
,174

5,87981
,198
,198

-,129
,931
,352

a. Test distribution is Normal.

b. Calculated from data.

Hasil Uji Normalitas Data Return Saham

One-Sample Kolmogorov-Smirnov Test

Return Saham

Return Saham

Sebelum Sesudah
N 10 10
Normal Parameters®® Mean /00660 00080
Std. Deviation ,009021 ,004452
Absolute 127 ,220
Most Extreme Differences  Positive ,127 ,138
Negative -,115 -,220
Kolmogorov-Smirnov Z ,400 ,697
Asymp. Sig. (2-tailed) ,997 , 716

a. Test distribution is Normal.

b. Calculated from data.

Lampiran 5. Hasil Uji Hipotesis

Hasil Uji Hipotesis Paired sampel T-Test Akuisisi Terhadap profitabilitas ROA

Paired Samples Statistics

Mean N Std. Deviation | Std. Error Mean
ROA 2013-2014 8,1045 22 12,45646 2,65573
Pair 1
ROA 2016-2017 3,9591 22 3,37690 , 71996
Paired Samples Test
Paired Differences T df | Sig. (2-




Mean Std. Std. Error | 95% Confidence Interval tailed)
Deviation Mean of the Difference
Lower Upper
ROA 2013-
Pair 1 2014 - ROA | 4,14545| 13,00263 2,77217( -1,61959 9,91050( 1,495 21 ,150
2016-2017
Hasil Uji Hipotesis Paired sampel T-Test Akuisisi Terhadap profitabilitas ROE
Paired Samples Statistics
Mean N Std. Deviation | Std. Error Mean
_ ROE 2013-2014 13,3636 22 17,39273 3,70814
Pairt ROE 2016-2017 7,0455 22 5,87981 1,25358
Paired Samples Test
Paired Differences T df Sig. (2-
Mean Std. Std. Error | 95% Confidence Interval tailed)
Deviation Mean of the Difference
Lower Upper
ROE 2013-
Pair 1 2014 - ROE | 6,31818| 18,35397 3,91308| -1,81951 14,45588 | 1,615 21 121
2016-2017




Uji Hipotesis Paired sampel T-Test Akuisisi Terhadap Return Saham

Paired Samples Statistics

Mean N Std. Deviation | Std. Error Mean
' Return Saham Sebelum ,00660 10 ,009021 ,002853
Pairt Return Saham Sesudah -,00060 10 ,004452 ,001408
Paired Samples Test
Paired Differences T df Sig. (2-
Mean Std. Std. Error | 95% Confidence Interval tailed)
Deviation Mean of the Difference
Lower Upper
Return
Saham
Pair 1 Sebelum - ,007200 ,007146 ,002260 ,002088 ,012312( 3,186 ,011
Return
Saham
Sesudah




