Lampiran 1.

Data Regresi Penelitian

) ] | DER | GROWTH | KURS ROA PBV
NO. | PERIODE | PERUSABAAN | o)) (X2) (X3) ) (2)
1 | 2005-11 JECC 4114 0.040 10,408 |  0.005 0.121
2 [ 2005-11 IKBI 0.620 0.374 10,408 | 0.018 0.242
3] 2005-11 5CCO 1.534 0.570 10,408 |  0.052 0.132
4 | 2005-11 KBLI $.038 0.377 10,408 |  0.008 0.205
5 | 2005-11 VOKS 0.782 -0.143 10,408 | -0.013 0.726
6 | 2005-11I KBLM 0.832 -0.046 10,408 | 0.018 0.320
7 | 2006-1 JECC 4.508 -0.043 0251 -0.011 0.110
8 | 2006-1 TKBI 0.814 0.018 0251 0.028 0.375
0 | 2006-1 SCCO 1.081 -0.100 0251 0.020 0.354
10 | 2006 -1 KBLI 10.426 -0.136 0251 0.046 0.550
11 | 2006-1 VOKS 0.813 0.079 0251 0.080 0.647
12 | 2006-1 KBLM 0.693 -0.047 0251 0.030 0.354
13 | 2006-11 JECC 4.703 0.175 0173 -0.024 0.092
14 | 2006 -1I TKBI 0.381 0.038 0173 0075 0.471
15 | 2006-11 5CCO 1.163 0.079 0173 0.042 0.345
16 | 2006 -1 KBLI 5.013 -0.013 0173 0.018 0.781
17 | 2006-11 VOKS 0.816 0.035 0173 0.043 0.613
18 | 2006-1I KBLM 0.834 0.129 0173 |  0.064 0.357
19 | 2007-1 JECC 4.603 0.166 0081 0.024 0.132
20 | 2007-1 TKBI 0.412 -0.034 0081 0.030 0.549
21 | 2007-1 SCCO 1.165 0.000 0081 0.038 0.390
22 | 2007-1 KBLI 4882 0.010 0081 0.022 0.809
23 | 2007-1 VOKS 1.062 0.303 0081 0.033 0.524
24 | 2007-1 KBLM 0.831 0.057 0081 0058 0.354
25 | 2007-11 JECC 4301 0.113 0286 0028 0.157
26 | 2007-11 TKBI 0.339 0.034 0286 0072 0.545
27 | 2007-11 5CCO 2.686 0.920 0286 0032 0.222
28 | 2007-11 KBLI 1.736 0.121 0286| 0.026 0.682
20 | 2007-11 VOKS 1.607 0.309 0286 0.051 0.709
30 | 2007-11 KBLM 0.089 0.465 0286| 0.027 0.288
31 | 2008-1 JECC 4871 0.248 0308 0.024 0.112
32 | 2008-1 IKEI 0.368 0.021 0308 0.061 0.448
33 | 2008-1 SCCO 2.107 -0.135 0308 -0.021 0.255
34 | 2008-1 KBLI 1.705 0.193 0308 -0.010 0.486
35 | 2008-1 VOKS 1.782 0.232 0308 0.028 0.539
36 | 2008-1 KBLM 0.831 -0.318 0308 0.027 0.366
37 | 2008-11 JECC 6.723 0.147 10,170 |  0.022 0.085
38 | 2008-11 IKBI 0.255 0.038 10,170 |  0.050 0.351
30 | 2008-11 5CCO 2.165 0.007 10,170 | 0.013 0.231
40 | 2008 -1 KBLI 1.017 0.019 10,170 | -0.006 0.423
41 | 2008 -1 VOKS 2.698 0.174 10,170 | 0.040 0.307
42 | 2008-11 KBLM 1.072 0.355 10,170 | 0.052 0.283
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. DER GROWTH | KURS ROA PEYV
NO. | PERIODE | PERUSAHAAN (X1) (X2) (X3) (Y) (Z)
43 | 2000-1 JECC 4.133 -0.270 11,563 | 0.000 0.075
44 | 2000-1 IKBI 0.202 -0.067 11,563 | 0042 0.304
45 | 2000-1 SCCO 1.724 -0.149 11,563 | 0011 0.281
46 | 2000-1 KBLI 1.059 -0.255 11,563 | 0024 0.361
47 | 2000-1 VOKS 2434 0.040 11,563 | 0019 0.216
48 | 2000-1 KBLM 0.584 -0.234 11,563 |  0.001 0.369
49 | 2009 -1I JECC 4.730 0.194 0,778 | 0.000 0.130
50 | 2009-T1 IKBI 0.142 -0.053 0778 |  0.007 0.440
51 | 2009-11 SCCO 1.780 0.088 0,778 | 0.008 0.258
52 | 2009-11 KBLI 1.137 0.085 0778 |  0.020 0.468
53 | 2009-11 VOKS 2.297 0.021 0778 | 0.025 0.274
4 | 2009-11 KBLM 0.589 0.009 0778 | 0.004 0.363
35 | 2010-1 JECC 4.234 -0.048 0,237 0.005 0.168
36 | 20010-1 IKBI 0.209 0.045 0,237 -0.004 0.695
37 | 2010-1 SCCO 1.635 0.040 0,237 0.034 0.300
38| 2010-1 KBLI 1.118 0.167 0,237 0.07 0.466
39| 2010-1 VOKS 2.173 -0.070 0,237, -0.011 0.290
00 | 2010-1 KBLM 0.968 0.250 0,237 0.005 0.332
61 | 2010-11 JECC 4.695 0.005 0,024 -0.003 0.163
62 | 2010-11 IKBI 0.220 0.023 0,024, 0.011 0.640
03 | 2010-11 SCCO 1.733 0.067 0,024, 0.021 0.308
04 | 2010-11 KBLI 1.045 0.039 0,024, 0.013 0.505
65 | 2010-11 VOKS 1.922 -0.021 0,024 0.020 0.317
66 | 2010-11 KBLM 0.775 -0.001 0,024 0.005 0.306
67 | 2011-1 JECC 4.745 0.184 8,794 0.026 0.118
68 | 2011-1 IKBI 0.164 -0.055 §.794 0.001 0.921
69 | 2011-1 SCCO 1.728 0.057 8,794 0.036 0.363
70 | 2011-1 KBLI 1.075 0.133 £.794| 0.050 0.562
71 | 2011-1 VOKS 2.042 0.240 £.794| 0.036 0.312
72 | 2011-1 KBLM 1.631 0.595 £.794| 0.013 0.189
73 | 2011-11 JECC 1018 -0.058 £.862| 0.020 0.140
74| 2011-11 IKBI 0.219 0.079 £.862| 0.028 0.702
75 | 2011-11 SCCO 1.803 0.190 £.862| 0.045 0.353
76 | 2011-11 KBLI 0.505 0.609 £.862| 0.028 0.386
77 | 2011-11 VOKS 2.167 0.126 £.862| 0039 0.383
78 | 2011-11 KBLM 1.631 0.000 £.862| 0.016 0.196
79 | 2012-1 JECC 4.541 0.207 0235 0.034 0.255
80 | 2012-1 IKBI 0.225 0.105 0,235 0.025 0.491
81 | 2012-1 SCCO 1.578 0.139 0235 0.072 0.435
82 | 2012-1 KBLI 0.588 0.161 0,235 0.058 0.397
83 | 2012-1 VOKS 2.366 0.103 0235 0.032 0.581
84 | 2012-1 KBLM 1.963 0.151 0235 0007 0.193
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: ] ) DER GROWTH | KURS ROA PBYV
NO. | PERIODE | PERUSAHAAN (x1) (x2) (X3 (Y) ()
85 | 012-10 JECC 3.942 -0.063 0611 0.009 0.463
86 | 2012-11 IKEI 0335 0.147 0611 0.028 0.611
87 | 2m2-11 SCCOo 1.273 -0.103 0611 0.034 0.679
88 | 212-11 KBLI 0.373 -0.077 0611 0.043 0.706
89 | 2n2-11 VOES 1.816 -0.021 9611 0.034 0.519
o0 | 2012-11 KBLM (0.634 -0.023 8611 0.025 0.216
01 | 2013-1 JECC 5.592 0.317 0782 0.018 0.332
02 | 2013-1 IEBI 0.303 0.005 0782 0.010 0.573
03 | 2013-1 SCCO 1.298 0.164 0782 0.057 0.603
04 | 2013-1 KBLI 0.682 0.280 0782 0.048 0.665
05 | 2013-1 VOES 1.905 0.120 0782 0.027 0.381
06 | 2013-1 KBLM 1.467 -0.041 0782 0.024 (.260
07 | 213-11 JECC 7.306 0.327 11,039 0.003 0.327
08 | 2013-11 IKEI 0.227 0.073 11,039 0.013 0.410
08 | 2013-11 SCCO 1.490 0.018 11,039 0.004 0.341
100 | 2013-11 KBLI 0.508 -0.101 11,039 0.002 0.529
101 | 2013-11 VOES 2.253 0.029 11,039 -0.006 0.444
102 2013-11 KBLM 1.426 -0.056 11,039 -0.013 0.287
103 | 2014 -1 JECC 5.436 -0.072 11,791 0.027 0.377
104 | 2014-1 IKEI 0.108 0.015 11,791 0.015 0.314
105 2014-1 SCCOo 1.204 -0.034 11,791 0.038 0.413
106 | 2014-1 KBLI 0.358 0.063 11,791 0.020 0.407
107 2014-1 VOES 2.300 -0.031 11,791 -0.014 0.357
108 | 2014-1 KBLM 1.112 -0.101 11,791 0.015 0.300
100 | 2014 -11 JECC 5.200 -0.076 12,077 -0.007 0.395
110 | 2014 -11 IEBI 0.234 0.077 12,077 0.010 0.343
111 | 2014 -11 SCCO 1.033 -0.027 12,077 0.044 0.490
112 2014 -11 KBLI 0.422 -0.059 12,077 0.022 0414
113 | 2014 -11 VOES 2.012 -0.180 12,077 -0.037 0.407
114 | 2014 -11 KBLM 1.231 0.101 12,077 0.018 (.26
Lampiran 2.
Tabel Data Output Regresi
Descriptive Statistics

I Minimum | Maximum Mean Std. Deviation
*1..DER 114 142 10426 | 2.00827 1.929413
®2..GROWTH 114 -8 820 07478 186853
*3. . KURS 114 8,794 12,077 | 9,866.84 1,007.010
Y. ROA 114 -037 080 023449 022538
Z..PBY 114 75 AM 38846 A77411
Valid M (listwise) 114
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Model Smnn'nar)'b
Adjusted R Std. Error of Durbin-
Model R R Square Square the Estimate Watson
1 4117 69 147 0208149 1.756
a. Predictors: (Constant), X3, KURS, X1..DER, X2..GROWTH
b. DependentVariahle: ¥, ROA
Model Summarf
Adjusted R Std. Error of Durhin-
Maodel R R Square Square the Estimate Watson
1 4017 61 J38 64703 1.840
a. Predictors: (Constant), X3, KURS, ¥1..DER, ¥2. .GROWTH
h. DependentWariable: Z...PBY
Model Summar]f
Adjusted R std. Error of Durhin-
Model R R Square Sguare the Estimate Watson
1 2278 052 043 AT3631 1.940
a. Predictars: (Constant), ¥. .ROA
b. DependentVariahle: 7. PBY
ANOVA®
Sum of
Madel Sguares df Mean Square F Sig.
1 Regression 010 3 .003 7.474 .0ook
Residual .048 110 000
Total {087 113
a. Dependent Variable: Y. ROA
b. Predictors: (Constant), X3. KURS, X1..DER, X2..GROWTH
ANOVA®
Sum of
Model Squares df Mean Square F Sig.
1 Regression A73 3 A9 7.037 .ooagP
Residual 2.984 110 027
Total 3.557 113

a. Dependent Variahle: Z..PBY
h. Predictors: (Constant), X3 KURS, X1 DER, X2 GROWTH
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ANOWVA®
Sum of
Maodel Squares df Mean Sguare F Sig.
1 Regression 184 1 184 6.109 015"
Residual 3.373 112 030
Total 38487 113
a. DependentVariable: Z...PBY
b. Predictors: (Constant), ¥..ROA
Coefficients®
Standardized
Unstandardized Coefficients | Coefficients Collinearity Statistics
Model B Stdl. Error Beta t Sig. | Tolerance | VIF
1 (Constant) 074 020 3875 .00
X1.DER -003 001 -238 -2.728 007 893 1.007
X2, .GROWTH 024 a1 203 2234 028 mny 1.080
X3 KURS -h.250E-6 000 -235 -2.593 NINR| 823 1.084
a. DependentVariable: Y..ROA
Coefficients®
Standardized
Unstandardized Coefficients | Coefficients Collinearity Statistics
Madel B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) a7 161 4.877 .000
{1 DER -.030 NIlE] -312 -3675 000 893 1.007
¥2..GROWTH -174 087 -184 207 046 7 1.090
¥3. KURS -3.304E-5 .000 -.188 -2.063 IEy| 423 1.084
a. DependentVariahle: Z..PBY
Coefficients™
Standardized
Unstandardized Coefficients | Coefiicients Collinearity Statistics
Madel B Std. Errar Beta t Sig. | Tolerance WVIF
1 (Constant) 346 024 14722 000
¥ ROA 1.780 124 227 2472 015 1.000 1.000

a. DependentVariable: Z.PBY



Lampiran 3.
Gambar Grafik Output Regresi

Normal P-P Plot of Regression Standardized Residual
Dependent Variable: Y..ROA
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MNormal P-P Plot of Regression Standardized Residual
Dependent Variable: Z..PBV
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Regression Standardized Predicted Value

Normal P-P Plot of Regression Standardized Residual
Dependent Variable: Z..PBV
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Scatterplot
Dependent Variable: Y..ROA
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Regression Studentized Residual




Regression Standardized Predicted Value

Regression Standardized Predicted Value
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Scatterplot
Dependent Variable: Z..PBY
PERSAMAAN II
= o
o o o
&
& 00%0% © 0 50 o
oodlo®R © g °
850 g0® %
o ° 0%%@ S*ﬂo‘%uou
6 o9 ©° 9 4o
(5] o g o 4] g
0 000 0 %4 °
0& o
o
: o 90
0
o
0
0
I 1 ] I |
E 0 1 2 3
Regression Studentized Residual
Scatterplot
Dependent Variable: Z..PBV
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