LAMPIRAN

LAMPIRAN I
Daftar Industri Tekstil dan Garmen yang menjadi Sampel Penelitian

Periode 2012-2016

NO KODE EMITEN NAMA PERUSAHAAN
1 ADMG PT Polychem Indonesia Thk
2 ARGO PT Argo Pantes Tbhk
3 ERTX PT Eratex Djaya Thk
4 ESTI PT Ever Shine Tex Tbk
5 HDTX PT Panasia Indosyntex Tbk
6 INDR PT Indo Rama Synthetic Tbk
7 MYTX PT Apac Citra Centertex Tbk
8 PBRX PT Pan Brother Tb
9 POLY PT Asia Fasific Fiber Tbk
10 RICY PT Ricky Putra Globalindo Tbk
11 SSTM PT Sunson Textile Manufacturer Thk
12 STAR PT Star Petrochem Tbk
13 TFCO PT Tifico Fiber Indonesia Thk
14 TRIS PT Trisula International Thk
15 UNIT PT Nusantara Inti Corpora Tbk

Sumber : www.idx.co.id (pengolahan data)
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LAMPIRAN 2

Hasil Olahan Data Industri Tekstil dan Garmen Periode 2012-2016

DEBT TO

RETURN

TOTAL

TAHUN NAMA PERUSAHAAN KODE | QUICK EQUITY ON ASSETS RETURN
EMITEN| RATIO RQATIO ASSETS TURNOVER SANAM
2012 PT Polychem Indonesia Thk ADMG 1,3145 0,8712 0,0182 0,8147| -0,34545455
PT Argo Pantes Thk ARGO 0,1855 7,1720]  (0,0801) 0,5533] -0,07476636
PT Eratex Djaya Thk ERTX 0,4378 3,9860 0,0088 1,0787| -0,54545455
PT Ever Shine Tex Thk ESTI 0,3888 1,2003| (0,0714) 0,9374 0
PT Panasia Indosyntex Thk HDTX 0,4675 1,1437 0,0011 0,6320 2
PT Indo Rama Synthetic Thk INDR 0,6812 1,3216 0,0053 1,0829| -0,36633663
PT Apac Citra Centertex Thk MYTX 0,2793] (30,5981)| (0,0865) 0,8424| -0,11764706
PT Pan Brother Th PBRX 0,8513 1,4295 0,0546 1,3473]  -0,2234149
PT Asia Fasific Fiber Tbhk POLY 0,1344 (1,5054)|  (0,1036) 1,4892 -0,51
PT Ricky Putra Globalindo Thk RICY 1,1728 1,2959 0,0279 0,8902 -0,22
PT Sunson Textile Manufacturer Thk | SSTM 0,1571 1,8437| (0,0226) 0,6843| -0,33488372
PT Star Petrochem Thk STAR 1,5485 0,5365 0,0061 0,2724| -0,01960784
PT Tifico Fiber Indonesia Thk TFCO 0,8213 0,2711 0,0196 0,9374 -0,0625
PT Trisula International Thk TRIS 1,5409 0,5100 0,1631 1,5260| 0,491803279
PT Nusantara Inti Corpora Tbhk UNIT 0,3240 0,5801 0,0066 0,2329 -0,15
2013 PT Polychem Indonesia Thk ADMG 1,4367 0,7555 0,0262 0,9012| -0,42222222
PT Argo Pantes Thk ARGO 0,2194 6,1732 0,0259 0,5660| 0,161616162
PT Eratex Djaya Thk ERTX 0,3777 3,3654 0,0197 1,2507| -0,16666667
PT Ever Shine Tex Thk ESTI 0,3055 1,4634| (0,0901) 0,6690| 0,222222222
PT Panasia Indosyntex Thk HDTX 0,2575 2,3032] (0,1258) 0,4445| -0,53333333
PT Indo Rama Synthetic Thk INDR 0,6990 1,4679 0,0056 1,0320 -0,06875
PT Apac Citra Centertex Thk MYTX 0,2348| (21,2348)| (0,0108) 0,9069| -0,38666667
PT Pan Brother Th PBRX 2,2431 1,3607 0,0545 1,4528| 0,398331024
PT Asia Fasific Fiber Thk POLY 0,1321 (1,4270)| (0,1032) 1,6174| -0,54591837
PT Ricky Putra Globalindo Thk RICY 1,2222 1,3366 0,0086 0,2954| -0,13846154
PT Sunson Textile Manufacturer Thk | SSTM 0,2227 1,9512|  (0,0209) 0,7155|  -0,4965035
PT Star Petrochem Thk STAR 1,5552 0,5299 0,0085 0,3658 0
PT Tifico Fiber Indonesia Thk TFCO 0,7431 0,2372| (0,0278) 0,8427 0
PT Trisula International Thk TRIS 1,4289 0,5905 0,1427 1,4928| -0,11868132
PT Nusantara Inti Corpora Thk UNIT 0,1963 0,9030 0,0095 0,2219| 0,37254902
2014 PT Polychem Indonesia Thk ADMG 1,3907 0,5804| (0,0734) 0,9636| -0,37019231
PT Argo Pantes Thk ARGO 0,1285 (7,7195)|  (0,2288) 0,7188 0
PT Eratex Djaya Thk ERTX 1,4406 0,5829 0,0086 0,2946 2,14016
PT Ever Shine Tex Thk ESTI 0,1772 1,9625| (0,1025) 0,6779 -0,1
PT Panasia Indosyntex Thk HDTX 0,5721 5,8686| (0,0260) 0,2784| 0,642857143
PT Indo Rama Synthetic Thk INDR 0,6100 1,4405 0,0106 0,9797| 0,275167785
PT Apac Citra Centertex Thk MYTX 0,2034 (8,5947)| (0,0931) 1,0430] -0,38586957
PT Pan Brother Th PBRX 2,9463 0,7910 0,0352 0,9237| 0,092165899
PT Asia Fasific Fiber Thk POLY 0,0904 (1,3029)| (0,2970) 1,8110| -0,15730337
PT Ricky Putra Globalindo Thk RICY 0,8326 1,9541 0,0193 1,0125| 0,029761905
PT Sunson Textile Manufacturer Thk | SSTM 0,1494 1,9886| (0,0216) 0,6719| 0,166666667
PT Star Petrochem Thk STAR 1,4406 0,5829 0,0086 0,2946 0
PT Tifico Fiber Indonesia Thk TFCO 0,9252 0,1827| (0,0150) 0,8269| -0,08333333
PT Trisula International Thk TRIS 1,1362 0,6927 0,0910 1,4255| -0,09975062
PT Nusantara Inti Corpora Thk UNIT 0,2115 0,8238 0,0128 0,2325 -0,1
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2015 PT Polychem Indonesia Thk ADMG 1,5182 0,5686| (0,0689) 0,7402| -0,20610687
PT Argo Pantes Thk ARGO 0,1008 (5,1158)| (0,0902) 0,3245| -0,2173913
PT Eratex Djaya Thk ERTX 0,6571 2,0924 0,1004 1,3055| 0,426678895
PT Ever Shine Tex Tbhk ESTI 0,1495 3,3641| (0,1210) 0,6506| -0,00505051
PT Panasia Indosyntex Thk HDTX 0,3475 2,4946| (0,0739) 0,2873| 0,339130435
PT Indo Rama Synthetic Thk INDR 0,6158 1,7114| (0,0137) 0,8474| 0,978947368
PT Apac Citra Centertex Thk MYTX 0,1918 (4,4236)| (0,1713) 0,9727| -0,48672566
PT Pan Brother Th PBRX 2,5713 1,0516 0,0260 0,9452| 0,054852321
PT Asia Fasific Fiber Thk POLY 0,0745 (1,2512)| (0,0501) 1,6777| -0,05333333
PT Ricky Putra Globalindo Thk RICY 0,5657 1,9949 0,0187 0,9273| -0,1849711
PT Sunson Textile Manufacturer Thk | SSTM 0,0419 1,9574| (0,0187) 0,7012| -0,04761905
PT Star Petrochem Thk STAR 1,5416 0,4888 0,0036 0,3552 0,1
PT Tifico Fiber Indonesia Thk TFCO 1,3721 0,1039| (0,0021) 0,5861| 0,627272727
PT Trisula International Thk TRIS 1,0301 0,7446 0,0874 1,4969| -0,24099723
PT Nusantara Inti Corpora Thk UNIT 0,3577 0,8954 0,0036 0,2568| -0,23174603

2016 PT Polychem Indonesia Thk ADMG 1,0473 0,5516| (0,0738) 0,7351| 0,355769231
PT Argo Pantes Thk ARGO 0,0987 (3,0382) 0,2316 0,4190| -0,02777778
PT Eratex Djaya Tbk ERTX 0,5642 1,6328 0,0412 1,3398| 0,071428571
PT Ever Shine Tex Thk ESTI 0,3187 2,0606 0,0623 0,7114| -0,49238579
PT Panasia Indosyntex Tbk HDTX 0,4611 3,0252| (0,1070) 0,3472| -0,28571429
PT Indo Rama Synthetic Thk INDR 0,6535 1,8285 0,0075 0,8171| 21,20744681
PT Apac Citra Centertex Thk MYTX 0,1775 (2,7511)|  (0,2456) 0,8006 0,5
PT Pan Brother Th PBRX 2,7725 1,2821 0,0352 0,9282 0,16
PT Asia Fasific Fiber Thk POLY 0,0526 (1,2465)| (0,0302) 1,5595| 0,084507042
PT Ricky Putra Globalindo Thk RICY 0,5381 2,1241 0,0181 0,9479| 0,09248227
PT Sunson Textile Manufacturer Thk | SSTM 0,1926 1,5510| (0,0279) 0,6508 5,5
PT Star Petrochem Thk STAR 1,7359 0,4085 0,0086 0,1876| 0,436363636
PT Tifico Fiber Indonesia Thk TFCO 1,8784 0,1052 0,0145 0,5783| -0,16201117
PT Trisula International Thk TRIS 0,9748 0,8455 0,0750 1,4099| 0,128065693
PT Nusantara Inti Corpora Thk UNIT 0,3850 0,7713 0,0044 0,2405| 0,652892562

Sumber : Data Sekunder Diolah, 2017
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LAMPIRAN 3

Hasil Input Data SPSS Industri Tekstil dan Garmen Periode 2012-2016

No. | Quick_Ratio | Debt_ToEqRat | Return_OnAs | Total_AsetTO | Ret_Saham
1 1.31 0.87 0.02 0.81 -0.35
2 0.19 7.17 -0.08 0.55 -0.07
3 0.44 3.99 0.01 1.08 -0.55
4 0.68 1.32 0.01 1.08 -0.37
5 0.28 -30.6 -0.09 0.84 -0.12
6 0.85 1.43 0.05 1.35 -0.22
7 0.13 -1.51 -0.1 1.49 -0.51
8 1.17 1.3 0.03 0.89 -0.22
9 0.16 1.84 -0.02 0.68 -0.33

10 1.55 0.54 0.01 0.27 -0.02
11 0.82 0.27 0.02 0.94 -0.06
12 1.54 0.51 0.16 1.53 0.49
13 0.32 0.58 0.01 0.23 -0.15
14 1.44 0.76 0.03 0.9 -0.42
15 0.22 6.17 0.03 0.57 0.16
16 0.38 3.37 0.02 1.25 -0.17
17 0.31 1.46 -0.09 0.67 0.22
18 0.26 2.3 -0.13 0.44 -0.53
19 0.7 1.47 0.01 1.03 -0.07
20 0.23 -21.23 -0.01 0.91 -0.39
21 2.24 1.36 0.05 1.45 0.4
22 0.13 -1.43 -0.1 1.62 -0.55
23 1.22 1.34 0.01 0.3 -0.14
24 0.22 1.95 -0.02 0.72 -0.5
25 1.43 0.59 0.14 1.49 -0.12
26 0.2 0.9 0.01 0.22 0.37
27 1.39 0.58 -0.07 0.96 -0.37
28 0.18 1.96 -0.1 0.68 -0.1
29 0.57 5.87 -0.03 0.28 0.64
30 0.61 1.44 0.01 0.98 0.28
31 0.83 1.95 0.02 1.01 0.03
32 0.15 1.99 -0.02 0.67 0.17
33 1.44 0.58 0.01 0.29 0
34 0.93 0.18 -0.02 0.83 -0.08
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35 1.14 0.69 0.09 1.43 -0.1
36 0.21 0.82 0.01 0.23 -0.1
37 1.52 0.57 -0.07 0.74 -0.21
38 0.35 2.49 -0.07 0.29 0.34
39 2.57 1.05 0.03 0.95 0.05
40 0.07 -1.25 -0.05 1.68 -0.05
41 0.57 1.99 0.02 0.93 -0.18
42 0.04 1.96 -0.02 0.7 -0.05
43 1.54 0.49 0 0.36 0.1
44 1.37 0.1 0 0.59 0.63
45 1.03 0.74 0.09 1.5 -0.24
46 0.36 0.9 0 0.26 -0.23
47 1.05 0.55 -0.07 0.74 0.36
48 0.56 1.63 0.04 1.34 0.07
49 0.32 2.06 0.06 0.71 -0.49
50 0.46 3.03 -0.11 0.35 -0.29
51 0.05 -1.25 -0.03 1.56 0.08
52 0.54 2.12 0.02 0.95 0.09
53 1.74 0.41 0.01 0.19 0.44
54 0.97 0.85 0.07 1.41 0.13
55 0.39 0.77 0 0.24 0.65

Sumber : Data Sekunder Diolah, 2017
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LAMPIRAN 4

Hasil Uji Program SPSS

Hasil Uji Analisis Deskriptif

Descriptive Statistics

N Minimum | Maximum Mean Std. Deviation
Quick_Ratio 75 .04 2.95 .7576 .67914
Debt_ToEqRat 75 -30.60 7.17 .0733 5.01015
Return_OnAs 75 -.30 .23 -.0154 .08314
Total_AsetTO 75 .19 1.81 .8266 41548
Ret_Saham 75 -.55 21.21 .3856 2.55945
Valid N (listwise) 75

Sumber : Data Sekunder Diolah, 2017

Hasil Uji Normalitas

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Ret_Saham
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Sumber : Data Sekunder Diolah, 2017
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Hasil Uji Kolmogorov-Smirnov

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 55
Normal Parameters®” i~ 087
Std. Deviation .28906752

Absolute 126

Most Extreme Differences  Positive 126
Negative -.068

Kolmogorov-Smirnov Z .938
Asymp. Sig. (2-tailed) .343

a. Test distribution is Normal.

b. Calculated from data.

Sumber : Data Sekunder Diolah, 2017

Uji Multikolinearitas

Coefficients?®

Model Unstandardized Standardized t Sig. Correlations Collinearity
Coefficients Coefficients Statistics
B Std. Beta Zero- | Partial [ Part | Tolerance | VIF
Error order
(Constant) .070 114 .613 .543
Quick_Ratio .081 .076 154 1.062 .293 231 .149 .139 .804| 1.244
1 Debt_ToEgRat .003 .008 .056 416 .679 .130 .059 .054 .955| 1.047
Return_OnAs 1.098 .806 .210| 1.361 179 .196 .189 .178 .715] 1.398
Total AsetTO -.209 .099 -.293| -2.110 .040| -.225| -.286] -.275 .880| 1.136

a. Dependent Variable: Ret_Saham

Sumber : Data Sekunder Diolah, 2017
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Hasil Uji Autokorelasi

Model Summary®

Model R R Adjusted Std. Change Statistics Durbin-
Square R Error of R = dfl df2 Sig. F | Watson
Square the Square | Change Change
Estimate Change
1 .387° .150 .082] .29989 .150 2.205 4 50 .082 1.839
a. Predictors: (Constant), Total_AsetTO, Quick_Ratio, Debt_ToEqgRat, Return_OnAs
b. Dependent Variable: Ret_Saham
Sumber : Data Sekunder Diolah, 2017
Hasil Uji Heterokedastisitas
Scatterplot
Dependent Variable: Ret_Saham
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Sumber : Data Sekunder Diolah, 2017
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Hasil Uji Analisis Regresi Linear Berganda

Coefficients?

Model Unstandardized | Standardized t Sig. Correlations Collinearity
Coefficients Coefficients Statistics
B Std. Beta Zero- | Partial | Part | Tolerance | VIF
Error order
(Constant) .070 114 .613 .543
Quick_Ratio .081 .076 154 1.062 .293 .231 149 .139 .804| 1.244
1 Debt_ToEgRat .003 .008 .056 416 .679 .130 .059| .054 .955| 1.047
Return_OnEq 1.098 .806 .210| 1.361 179 .196 .189| .178 .715| 1.398
Total AsetTO -.209 .099 -.293] -2.110 .040| -.225| -.286]-.275 .880| 1.136
a. Dependent Variable: Ret_Saham
Sumber : Data Sekunder Diolah, 2017
Hasil Uji F
ANOVA?*
Model Sum of Squares df Mean Square F Sig.
Regression 77 3 .259 2.929 .042°
1 Residual 4.512 51 .088
Total 5.290 54

a. Dependent Variable: Ret_Saham

b. Predictors: (Constant), Total_AsetTO, Quick_Ratio, Return_OnAs
Sumber : Data Sekunder Diolah, 2017
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Hasil Uji-t

Coefficients?

Model Unstandardized | Standardized t Sig. Correlations Collinearity
Coefficients Coefficients Statistics
B Std. Beta Zero- | Partial | Part | Tolerance | VIF
Error order
(Constant) .070 114 .613 | .543
Quick_Ratio .081 .076 154 1.062| .293 .231 149 .139 .804| 1.244
1 Debt_ToEgRat .003 .008 .056 416 .679 .130 .059| .054 .955| 1.047
Return_OnEq 1.098 .806 .210| 1.361( .179| .196 .189| .178 .715| 1.398
Total_AsetTO -.209 .099 -.293] -2.110| .040] -.225 -.286 | -.275 .880| 1.136
a. Dependent Variable: Ret_Saham
Sumber : Data Sekunder Diolah, 2017
Hasil Uji Koefisien Determinasi (Adjusted R?)
Model Summary”
Model R R Adjusted | Std. Error of Change Statistics Durbin-
Square | R Square the R Square | F Change | df1 df2 Sig. F | Watson
Estimate Change Change
1 .387° .150 .082 .29989 .150 2.205 4 50 .082 1.839

a. Predictors: (Constant), Total_AsetTO, Quick_Ratio, Debt_ToEqRat, Return_OnEq

b. Dependent Variable: Ret_Saham
Sumber : Data Sekunder Diolah, 2017
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