Lampiran 1

LAMPIRAN

Data Diolah Perusahaan Manufaktur Sub Sektor Makanan dan Minuman:

Emiten Tahun Cash ratio DER SIZE PBV
X1 X2 X3 Y
AISA 2013 0,23 1,13 29,24 1,78
ALTO 2013 0,13 1,77 28,04 2,29
CEKA 2013 0,06 1,02 27,70 0,65
DLTA 2013 2,74 0,28 27,49 8,99
ICBP 2013 1,18 0,53 30,69 4,48
INDF 2013 0,70 1,04 31,99 1,51
MLBI 2013 0,20 0,80 28,21 | 25,60
MYOR 2013 0,71 1,47 29,90 0,59
ROTI 2013 0,32 1,32 28,23 6,55
SKBM 2013 0,34 1,47 26,93 2,06
SKLT 2013 0,07 1,16 26,43 1,36
STTP 2013 0,02 1,12 28,02 2,92
ULTJ 2013 0,97 0,40 28,66 6,45
PSDN 2013 0,39 0,63 27,25 0,52
AISA 2014 0,81 1,05 29,63 1,88
ALTO 2014 0,44 1,33 27,85 1,41
CEKA 2014 0,04 1,39 27,88 0,87
DLTA 2014 2,17 0,3 27,62 9,33
ICBP 2014 1,18 0,66 30,85 5,26
INDF 2014 0,62 1,08 32,08 1,45
MLBI 2014 0,09 3,03 28,43 | 48,67
MYOR 2014 0,23 1,51 29,96 4,74
ROTI 2014 0,53 1,23 28,39 7,76
SKBM 2014 0,49 1,04 27,20 3,08
SKLT 2014 0,05 1,16 26,53 1,68
STTP 2014 0,02 1,08 28,16 4,80
ULTJ 2014 1,00 0,29 28,70 4,91
PSDN 2014 0,17 0,64 27,15 0,54
AISA 2015 0,21 1,28 29,83 0,98




ALTO 2015 0,01 1,33 27,80 1,40
CEKA 2015 0,01 1,32 28,03 0,63
DLTA 2015 3,52 0,22 217,67 4,9
ICBP 2015 1,28 0,62 30,91 4,79
INDF 2015 0,52 1,13 32,15 1,05
MLBI 2015 0,28 1,74 28,37 | 22,54
MYOR 2015 0,53 1,18 30,06 5,29
ROTI 2015 1,30 1,28 28,63 5,39
SKBM 2015 0,36 1,22 27,36 2,57
SKLT 2015 0,05 1,48 26,66 1,27
STTP 2015 0,02 0,90 28,28 3,92
ULTJ 2015 1,51 0,27 28,90 4,07
PSDN 2015 0,12 0,91 27,15 0,61
AISA 2016 0,12 1,17 29,86 1,58
ALTO 2016 0,02 1,42 27,78 0,01
CEKA 2016 0,04 0,61 27,99 1,04
DLTA 2016 4,78 0,18 27,81 4,37
ICBP 2016 1,29 0,56 30,10 5,61
INDF 2016 0,70 0,87 32,04 1,55
MLBI 2016 0,30 1,77 28,45 | 47,54
MYOR 2016 0,4 1,06 30,19 6,38
ROTI 2016 1,91 1,02 28,70 5,97
SKBM 2016 0,20 1,72 27,63 1,65
SKLT 2016 0,08 0,92 27,07 2,46
STTP 2016 0,05 1,00 28,48 3,82
ULTJ 2016 2,56 0,21 29,08 3,95
PSDN 2016 0,29 1,33 27,21 1,14
AISA 2017 0,05 1,56 29,80 0,45
ALTO 2017 0,03 1,65 27,73 1,86
CEKA 2017 0,03 0,54 27,96 0,85
DLTA 2017 6,05 0,17 27,92 3,48
ICBP 2017 1,29 0,56 31,08 5,31
INDF 2017 0,63 0,88 32,11 1,43
MLBI 2017 0,17 1,36 28,55 | 27,06




MYOR 2017 0,49 1,03 30,33 6,28
ROTI 2017 1,84 0,62 29,15 5,39
SKBM 2017 0,54 0,59 28,12 1,23
SKLT 2017 0,06 1,07 27,18 2,12
STTP 2017 0,19 0,69 28,48 4,26
ULTJ 2017 2,58 0,23 29,28 3,66
PSDN 2017 0,15 1,31 217,26 1,39
Lampiran 2
Hasil Uji Statistik Deskriptif
Descriptive Statistics
N Minimum | Maximum Mean Std. Deviation
Cash_Ratio 70 ,01 6,05 , 7494 1,10804
DER 70 17 3,03 1,0130 ,49865
PBV 70 ,01 48,67 5,3426 8,91461
Size 70 26,43 32,15 28,6907 1,45570
Valid N (listwise) 70
Lampiran 3
Hasil Uji Kolmogorov-Smirnov (Data Belum Normal)
One-Sample Kolmogorov-Smirnov Test
Cash Ratio DER Size PBV
N 70 70 70 70
Normal Parametersa Mean , 7494 1,0130 28,6907 5,3426
Std. Deviation 1,10804 ,49865 1,45570 8,91461
Absolute ,252 ,001 ,155 ,332
Most Extreme Differences  Positive ,243 ,062 ,155 ,332
Negative -,252 -,091 -,076 =277
Kolmogorov-Smirnov Z 2,111 , 764 1,293 2,776
Asymp. Sig. (2-tailed) ,000 ,604 ,070 ,000
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Uji Normalitas Data Probability Plot (Data Belum Normal)

Normal P-P Plot of Regression Standardized Residual
Dependent Variable: PBY
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Hasil Deteksi Outlier
Casewise Diagnostics?
Case Number Std. Residual PBV Predicted Value | Residual
7 2,978 25,60 1,5811 24,01894
21 2,972 48,67 24,6990 23,97095
49 4,400 47,54 12,0491 35,49092
63 2,437 27,06 7,4055| 19,65449

a. Dependent Variable: PBV




Frequency
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Kurva PBV dan Cash Ratio

Mean = 5 34
Std. Dev.= 8913
MN=70
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Hasil Uji Kolmogorov-Smirnov (SQRT)
One-Sample Kolmogorov-Smirnov Test
DER Size SQRT_Cash SQRT_PBV
Ratio
N 70 70 70 70
Mean 1,0130 28,6907 ,6982 1,9354
Normal Parameters@P
Std. Deviation ,49865 1,45570 ,51548 1,27281
Absolute ,091 ,155 ,129 ,198
Most Extreme Differences Positive ,062 ,155 ,129 ,198
Negative -,091 -,076 -,123 -,146
Kolmogorov-Smirnov Z , 7164 1,293 1,078 1,654
Asymp. Sig. (2-tailed) ,604 ,070 ,196 ,008
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Hasil Uji Kolmogorov-Smirnov (Unstandarized Residual)

One-Sample Kolmogorov-Smirnov Test
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Unstandardized
Residual

N 70
Normal Parameters? Mean 087
Std. Deviation 1,14208148

Absolute ,116

Most Extreme Differences  Positive ,116
Negative -,096

Kolmogorov-Smirnov Z ,969
Asymp. Sig. (2-tailed) ,305

Uji Normalitas Data Probability Plot (Data Normal)

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: SQRT_PBY
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Hasil Uji Multikolinearitas

Coefficients®
Standardized
Linstandardized Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance WIF
1 {Constant) G6Y 2,833 236 B14
SQRT_CashRatio 1,232 361 499 kRN 0o 572 1,748
DER 1,368 364 536 3,753 000 598 1,671
Size -,034 099 039 -,343 733 943 1,060
a. Dependent Variahle: SQRT_PBWY
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Uji Heterokedastisitas (Scatter Plot)
Scatterplot
Dependent Variable: Unstandardized Residual
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Hasil Uji Heterokedastisitas (Uji Glejser)
Coefficients?
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) ,589 19,514 ,030 ,976
SQRT_CashRatio 1,536 2,483 , 100 ,619 ,538
1
DER 977 2,510 ,062 ,389 ,698
Size -,092 ,685 -,017 -,135 ,893
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Hasil Uji Autokorelasi (DW test)

Model Summary®

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 4412 ,195 ,158 1,16775 2,215
Lampiran 14
Hasil Uji Regresi Linear Berganda
Coefficients?
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta

(Constant) ,669 2,833 ,236 ,814

SQRT_CashRatio 1,232 ,361 ,499 3,417 ,001
1

DER 1,368 ,364 ,536 3,753 ,000

Size -,034 ,099 -,039 -,343 ,733
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Hasil Uji F (Simultan)
ANOVA?2
Model Sum of Squares df Mean Square F Sig.
Regression 21,783 3 7,261 5,325 ,002°
1 Residual 90,000 66 1,364
Total 111,783 69
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Hasil Uji t (Parsial)

Coefficients?

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) ,669 2,833 ,236 ,814
SQRT_CashRatio 1,232 ,361 ,499 3,417 ,001
1
DER 1,368 ,364 ,536 3,753 ,000
Size -,034 ,099 -,039 -,343 ,733
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Uji Koefisien Determinasi
Model Summary®
Model R R Square Adjusted R Std. Error of the
Square Estimate
1 ,5442 ,296 221 1,22705




