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LAMPIRAN

Lampiran 1 : Daftar Perusahaan yang termasuk dalam Sampel tahun 2014-2017

No Kode Nama Perusahaan
1 ADES Akasha Wira International Tbk.

2 AISA Tiga Pilar Sejahtera Food Thbk.

3 ALTO Tri Banyan Tirta Tbk.

4 CEKA Cahaya Kalbar Thbk.

5 DLTA Delta Djakarta Thk.

6 ICBP Indofood CBP Sukses Makmur Thk.
7 INDF Indofood Sukses Makmur Tbk.

8 MLBI Multi Bintang Indonesia Thk.

9 MYOR Mayora Indah Tbk.

10 ROTI Nippon Indonesia Corporindo Tbk.
11 SKBM Sekar Bumi Thbk.

12 SKLT Sekar Laut Thk.

13 STTP Siantar Top Thk.

14 ULTJ Ultra Jaya Milk Industry & Trading Company Thk.




Lampiran 11

Hasil Analisis Deskriptif

Descriptive Statistics

Minimum Maximum Mean Std. Deviation

TA 56 12.71 18.34 14.9330 1.46762
ROE 56 -.06 1.44 .1988 .26681
DPR 56 .00 1.46 .1454 .28001
PBV 56 .00 .07 .0059 .01231
Valid N (listwise) 56

One-Sample Kolmogorov-Smirnov Test

Hasil Uji Normalitas dengan data awal

Unstandardized

Residual
N 56
Normal Parameters” 1Y 00009
Std. Deviation .00963915
Absolute .315
Most Extreme Differences Positive .315
Negative -.226
Kolmogorov-Smirnov Z 2.358
Asymp. Sig. (2-tailed) .000

a. Test distribution is Normal.
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Hasil Uji Normalitas setelah transformasi

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 56
Normal Parameters®” - R
Std. Deviation 1.03644457

Absolute 119

Most Extreme Differences Positive .101
Negative -.119

Kolmogorov-Smirnov Z .892
Asymp. Sig. (2-tailed) 404

a. Test distribution is Normal.

b. Calculated from data.

Uji Multikolinearitas
Coefficients®
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Model Unstandardized Standardized T Sig. Collinearity Statistics
Coefficients Coefficients
B Std. Error Beta Tolerance VIF

(Constant) -5.296 1.549 -3.420 .001

TA -.088 .104 -.103 -.849 .400 .895 1.118
1

ROE 2.352 .608 .501 3.869 .000 .785 1.274

DPR .480 .604 .107 .795 430 .723 1.383

Uji Autokorelasi
Model Summaryb
Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate

1 .562% .316 277 1.06592 2.144




Hasil Uji Heteroskedastisitas

Scatterplot

Dependent Variable: LN_PBV

Regression Standardized Predicted Value
"
1

Regression Standardized Residual
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Uji F
ANOVA?
IModeI Sum of Squares Df Mean Square F Sig.
Regression 27.291 3 9.097 8.007 .000"
Residual 59.082 52 1.136
Total 86.373 55
Hasil Uji T
Coefficients®
Model Unstandardized Standardized T Sig. Correlations
Coefficients Coefficients
B Std. Error Beta Zero- Partial Part
order
(Constant) -5.296 1.549 -3.420 .001
TA -.088 .104 -.103 -.849 400 -.084 -.117 -.097
! ROE 2.352 .608 .501 3.869 .000 .550 473 444
DPR .480 .604 .107 .795 430 .298 110 .091
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Hasil Uji Koefisien Determinasi

Model Summaryb

[Model R R Square  [Adjusted R Std. Error of the [Durbin-Watson
Square Estimate
1 .622° .387 .352 .00991 2.191

Model Analisis Regresi Linear Berganda

Coefficients®

Model Unstandardized Standardized T Sig. Correlations
Coefficients Coefficients
B Std. Error Beta Zero-order | Partial Part
(Constant) -5.296 1.549 -3.420 .001
TA -.088 .104 -.103 -.849 .400 -.084 -.117 -.097
' ROE 2.352 .608 .501 3.869 .000 .550 473 444
DPR .480 .604 .107 .795 .430 .298 110 .091




