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Tabel Nama dan Kode Peusahaan Sampel Penelitian

No Emiten Kode Emiten Sektor Industri

1 Indocement Tunggal Perkasa Thk INTP Dasar dan Kimia

2 | Astra Otoparts Tbk. AUTO Otomotif & Komponen

3 | Charoen Pokphand Indonesia Thk. CPIN Pakan Ternak

4 Ekadharma International Tbk. EKAD Kimia

5 | Surya Toto Indonesia Tbk. TOTO Keramik, porselen & kaca
6 | Astra International Thk. ASII Otomotif & Komponen

7 Indofood CBP Sukses Makmur Thk. ICBP Makanan & Minuman

8 Multi Bintang Indonesia Thk. MLBI Makanan & Minuman

9 | Gudang Garam Tbk. GGRM Rokok

10 | Hanjaya Mandala Sampoerna Tbk. HMSP Rokok

11 | Kalbe Farma Thbk. KLBF Farmasi

12 | Mandom Indonesia Thk. TCID Eg;;?ﬁ!\(nglsl?;ﬁ\ngangga
13 | Uniliver Indonesia Tbk. UNVR Kosmetik & Barang

Keperluan Rumah Tangga

Sumber : IDX 2012-2016
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Emiten | Tahun x1 X2 x3 x4 x5 z y

INTP 2012 6.14 51.82 0.76 0.17 33.41 27.42 4.29
AUTO 2012 5.99 52.38 0.93 0.62 28.74 14.22 3.10
CPIN 2012 5.00 31.63 1.73 0.51 29.17 27.34 7.02
EKAD 2012 3.49 47.12 1.41 0.43 18.42 17.50 1.29
TOTO 2012 3.31 93.62 1.04 0.70 | 454.55 22.09 0.76
ASII 2012 9.93| 13291 1.03 1.03 | 451.03 15.31 3.40
ICBP 2012 4.69 30.33 0.84 0.74 50.00 10.64 1.50
MLBI 2012 4.92 39.26 1.36 2.49 88.39 52.71 46.95
GGRM 2012 1.50 10.29 1.18 0.56 39.31 13.32 4.05
HMSP 2012 3.07 7.52 2.54 0.97 95.11 50.99 5.16
KLBF 2012 3.36 51.88 1.45 0.28 | 296.88 2451 8.51
TCID 2012 4.48 57.49 1.47 0.15 53.16 16.11 2.02
UNVR 2012 6.51 35.65 2.28 2.01 | 100.00 53.96 40.76
INTP 2013 6.81 49.18 0.70 0.16 34.80 18.84 3.20
AUTO 2013 5.60 56.30 0.85 0.32 31.87 8.39 1.84
CPIN 2013 5.07 36.00 1.63 0.58 28.05 16.08 5.56
EKAD 2013 2.76 54.60 3.65 0.48 15.69 34.44 1.15
TOTO 2013 3.40 98.56 0.98 0.69 21.01 13.55 3.68
ASII 2013 10.99 97.23 0.91 1.02 45.00 10.42 2.59
ICBP 2013 5.32 31.36 0.74 1.04 49.87 4.38 1.51
MLBI 2013 7.90 33.39 2.00 0.80 67.70 65.72 25.60
GGRM 2013 1.47 14.46 1.09 0.73 38.35 8.63 2.75
HMSP 2013 3.17 7.05 2.74 0.94 57.29 38.48 19.32
KLBF 2013 2.73 51.85 1.41 0.33 51.35 17.41 7.47
TCID 2013 3.79 52.24 1.38 1.25 49.47 10.92 2.02
UNVR 2013 7.19 38.92 4.11 2.14 47.32 71.51 46.63
INTP 2014 6.55 48.75 0.69 0.17 66.13 18.26 3.96
AUTO 2014 6.11 53.14 0.85 0.42 50.53 6.65 2.08
CPIN 2014 5.77 44.10 1.40 0.91 29.80 8.37 5.68
EKAD 2014 242 51.19 1.28 1.51 16.19 9.91 1.54
TOTO 2014 3.37 97.12 1.01 0.65 41.88 14.49 3.19
ASII 2014 9.59 99.09 0.85 0.96 45.03 9.37 2.60
ICBP 2014 5.51 24.91 0.74 1.08 49.80 5.99 1.45
MLBI 2014 5.22 46.66 1.34 3.03 | 100.00 35.63 48.67
GGRM 2014 1.49 8.58 1.12 7.74 35.56 9.27 3.66
HMSP 2014 3.45 4.97 2.84 110 | 137.71 35.87 27.35
KLBF 2014 2.88 51.80 1.40 0.27 44.97 17.07 9.30

Sumber : IDX 2012-2016
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Emiten | Tahun x1 X2 X3 x4 x5 z y

TCID 2014 3.36 50.67 1.25 2.24 46.45 9.41 2.80
UNVR 2014 7.49 32.28 2.42 2.11 99.93 40.18 45.03
INTP 2015 6.50 51.98 0.64 0.16 94.29 15.76 3.44
AUTO 2015 5.71 52.51 0.82 0.41 53.08 2.25 0.76
CPIN 2015 4.58 40.49 1.22 0.97 16.90 7.42 3.39
EKAD 2015 3.31 48.86 1.36 1.33 15.71 12.07 1.16
TOTO 2015 2.83 87.38 0.93 0.64 28.66 11.69 4.81
ASII 2015 8.04 | 105.03 0.75 0.94 45.59 6.36 1.92
ICBP 2015 6.10 29.15 0.70 1.13 49.72 4.04 1.05
MLBI 2015 8.64 28.40 1.28 1.74 0.68 23.65 22.54
GGRM 2015 1.47 8.13 1.11 0.67 28.67 10.16 2.78
HMSP 2015 3.53 19.37 2.34 0.19 86.45 27.26 13.66
KLBF 2015 3.10 49.67 1.31 0.25 43.13 15.02 5.66
TCID 2015 3.75 76.93 1.11 1.68 44.99 26.15 1.93
UNVR 2015 7.76 36.04 2.32 2.26 44.67 37.20 58.48
INTP 2016 5.07 62.18 0.51 0.15 35.07 12.84 2.23
AUTO 2016 6.01 51.68 0.88 0.39 40.85 3.31 0.96
CPIN 2016 6.21 27.07 1.58 0.71 25.89 9.19 3.47
EKAD 2016 2.98 52.55 0.81 1.19 14.82 12.91 0.79
TOTO 2016 2.51 84.85 0.80 0.69 43.42 6.53 3.26
ASII 2016 8.14 | 110.99 0.69 0.87 49.54 6.99 2.54
ICBP 2016 5.59 28.46 0.81 0.87 49.70 6.41 1.55
MLBI 2016 8.08 32.08 1.43 1.77 | 145.92 43.17 47.54
GGRM 2016 159 | 121.58 0.10 0.59 77.73 10.60 3.27
HMSP 2016 3.68 19.10 2.25 0.24 99.89 30.02 14.51
KLBF 2016 2.96 51.35 1.27 0.22 44.43 15.44 6.01
TCID 2016 3.13 51.63 1.16 1.70 15.14 7.42 1.44
UNVR 2016 8.45 34.72 2.39 2.56 99.88 38.16 46.67

Sumber : IDX 2012-2016
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Descriptive Statistics
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N Minimum Maximum Sum Mean Std. Deviation

DER 65 .15 7.74 67.65 1.0408 1.08616
TATO 65 .10 4.11 87.97 1.3534 .73656
Ln_PVB 65 -.27 4.07 97.83 1.5051 1.20721
Ln_ROA 65 .81 4.27 176.42 2.7142 .75068
Ln_DPR 65 -.39 6.12 248.67 3.8257 .88723
ITO 65 1.47 10.99 321.52 4.9465 2.25594
ACPR 65 4.97 132.91 3238.48 49.8228 28.81146
Valid N (listwise) 65

Uji Normalitas Data

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 65
Normal Parameters®? Mean .0000000
Std. Deviation 67931512

Most Extreme Differences Absolute .078
Positive .040

Negative -.078

Test Statistic .078
Asymp. Sig. (2-tailed) .200¢4

a. Test distribution is Normal.
b. Calculated from data.
c. Lilliefors Significance Correction.

d. This is a lower bound of the true significance.
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Hasil Uji Multikolineiritas
Variabel Independen ITO, ACPR, DER, TATO, DPR Terhadap Variabel
Intervening ROA

Coefficients?

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -2.095 512 -4.091 .000
ITO 124 .041 231 2.992 .004 917 1.091
ACPR -.008 .004 -.186 -2.119 .038 711 1.407
TATO .031 181 .019 .169 .866 447 2.236
DER 174 .085 157 2.056 .044 .942 1.061
Ln_DPR .082 .106 .060 778 440 .902 1.108
Ln_ROA 1.046 A71 .650 6.134 .000 486 2.059

a. Dependent Variable: Ln_PVB

Hasil Uji Autokorelasi

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson

1 .8272 .683 .651 .71359 2.304

a. Predictors: (Constant), Ln_ROA, ITO, DER, Ln_DPR, ACPR, TATO
b. Dependent Variable: Ln_PVB




Regression Deleted (Press) Residual

Hasil Uji Heteroskedastisitas

Scatterplot
Dependent Variable: LN_PVB

Regression Standardized Predicted Value

Tabel 4.7 Uji Signifikansi Simultan (Uji F)

Variabel Independen ITO, ACPR, TATO, DER, DPR Terhadap Variabel

Intervening ROA
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ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 18.553 5 3.711 12.502 .000P
Residual 17.512 59 .297
Total 36.065 64

a. Dependent Variable: Ln_ROA
b. Predictors: (Constant), Ln_DPR, DER, ITO, TATO, ACPR



145

Uji Signifikansi Simultan (Uji F)
Variabel Independen ITO, ACPR, TATO, DER, DPR Terhadap Variabel
Dependen PVB

ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 44.577 5 8.915 10.802 .00QP
Residual 48.694 59 .825
Total 93.271 64

a. Dependent Variable: Ln_PVB
b. Predictors: (Constant), Ln_DPR, DER, ITO, TATO, ACPR

Hasil Uji Parsial (Uji T)
Variabel Independen ITO, ACPR, TATO, DER, DPR Terhadap Variabel
Intervening ROA

Coefficients?

Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 1.069 .365 2.924 .005
ITO .023 .031 .069 .736 464
ACPR .001 .003 .021 .195 .846
TATO .691 .105 .678 6.574 .000
DER .028 .064 .040 428 .670
Ln_DPR 141 .079 167 1.797 .078

a. Dependent Variable: Ln_ROA
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Hasil Uji Parsial (Uji T)
Variabel Independen ITO, ACPR, TATO, DER, DPR Terhadap Variabel
Dependen PVB

Coefficients?

Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -.977 .609 -1.604 114
ITO .148 .052 .276 2.823 .006
ACPR -.007 .005 =172 -1.542 .128
TATO 753 175 459 4.299 .000
DER .203 .108 .182 1.886 .064
Ln_DPR .230 131 .169 1.754 .085

a. Dependent Variable: Ln_PVB

Hasil Uji Parsial (Uji T)
Variabel Intervening ROA Terhadap Variabel Dependen PVB

Coefficients?

Standardized

Unstandardized Coefficients Coefficients

Model B Std. Error Beta t Sig.
1 (Constant) -1.832 .368 -4.986 .000
LN ROA 1.230 131 765 9.417 .000

a. Dependent Variable: LN_PVB

Hasil Uji Koefisien Determinasi (R?)
Variabel ITO, ACPR, DER, TATO, DPR terhadap Variabel Dependen PVB

Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate
1 .6912 478 434 .90847

a. Predictors: (Constant), Ln_DPR, DER, ITO, TATO, ACPR



Pengaruh Langsung Terhadap ROA

Coefficients?
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Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 1.069 .365 2.924 .005
ITO .023 .031 .069 .736 464
ACPR .001 .003 .021 195 .846
TATO .691 .105 .678 6.574 .000
DER .028 .064 .040 428 670
Ln_DPR 141 .079 167 1.797 .078
a. Dependent Variable: Ln_ROA
Pengaruh Tidak Langsung terhadap ROA
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -.977 .609 -1.604 114
ITO .148 .052 276 2.823 .006
ACPR -.007 .005 -.172 -1.542 .128
TATO 753 175 459 4.299 .000
DER .203 .108 .182 1.886 .064
Ln_DPR .230 131 .169 1.754 .085
a. Dependent Variable: Ln_PVB
Pengaruh Tidak Langsung Terhadap PBV
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -1.832 .368 -4.986 .000
LN ROA 1.230 131 765 9.417 .000

a. Dependent Variable: LN_PVB




