LAMPIRAN 1

DATA SAMPEL PERUSAHAAN
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No Nama Perusahaan
1 | PT. Polychem indonesia (ADMG)

2 | PT. Eratex Djaja (ERTX)

3 | PT. Ever Shine Textile Industri (ESTI)
4 | PT. Indorama Synthetics (INDR)

5 | PT. Asia Pacific Investama (MYTX)

6 | PT. Sri Rejeki Isman (SRIL)

7 | PT. Buana Artha Anugerah (STAR)

8 | PT. Tifico Fiber Indonesia (TFCO)

9 | PT. Trisula International (TRIS)

10 | PT. Nusantara Inti Corpora (UNIT)

11 | PT. Panasia Indo Resources (HDTX)

12 | PT. Pan Brothers (PBRX)

13 | PT. Asia Pacific Fibers (POLY)

14 | PT. Sunson Textile Manufacture (SSTM)
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LAMPIRAN 2

DATA SAMPEL

NAMA PERUSAHAAN TAHUN | DER SIZE DY PBV
PT. POLYCHEM INDONESIA (ADMG) 2014 0,77 29,54 0,00 0,17
PT. ERATEX DJAJA (ERTX) 2014 0,58 27,38 0,00 0,61
PT. EVER SHINE TEXTILE INDUSTRY (ESTI) 2014 1,96 27,49 0,00 1,2

PT. INDORAMA SYNTHETICS (INDR) 2014 1,44 29,85 0,00 0,13
PT. ASIA PACIFIC INVESTAMA (MYTX) 2014 1,13 23,96 0,00 0,9

PT. SRI REJEKI ISMAN (SRIL) 2014 2,00 29,79 3,3 1,19
PT. BUANA ARTHA ANUGRAH (STAR) 2014 0,58 27,38 0,00 0,49
PT. TIFICO FIBER INDONESIA (TFCO) 2014 0,18 29,07 0,00 1,22
PT. TRISULA INTERNASIONAL (TRIS) 2014 0,69 26,98 2,67 1,24
PT. NUSANTARA INTI CORPORA (UNIT) 2014 0,82 26,81 0,00 0,1

PT.PANASIA INDO RESOURCES (HDTX) 2014 5,87 29,07 0,00 0,95
PT.PAN BROTHERS (PBRX) 2014 0,79 29,15 0,00 1,43
PT.ASIA PACIFIC FIBERS (POLY) 2014 1,24 28,86 0,00 -0,02
PT.SUNSON TEXTILE MANUFACTURE (SSTM) | 2014 1,99 27,37 0,00 0,45
PT. POLYCHEM INDONESIA (ADMG) 2015 0,57 29,39 0,00 0,09
PT. ERATEX DJAJA (ERTX) 2015 2,09 27,32 0,00 0,61
PT. EVER SHINE TEXTILE INDUSTRY (ESTI) 2015 3,36 27,39 0,00 2,02
PT. INDORAMA SYNTHETICS (INDR) 2015 1,71 30,04 0,00 0,12
PT. ASIA PACIFIC INVESTAMA (MYTX) 2015 | -4,42 24,01 0,00 -0,13
PT. SRI REJEKI ISMAN (SRIL) 2015 1,83 30,01 0,77 1,89
PT. BUANA ARTHA ANUGRAH (STAR) 2015 0,49 27,31 0,00 0,49
PT. TIFICO FIBER INDONESIA (TFCO) 2015 0,10 29,10 0,00 1,1

PT. TRISULA INTERNASIONAL (TRIS) 2015 0,74 27,08 2,67 0,95
PT. NUSANTARA INTI CORPORA (UNIT) 2015 0,90 26,86 0,00 0,08
PT.PANASIA INDO RESOURCES (HDTX) 2015 0,71 22,31 0,00 2,28
PT.PAN BROTHERS (PBRX) 2015 1,05 29,44 0,36 1,22
PT.ASIA PACIFIC FIBERS (POLY) 2015 1,25 28,80 0,00 -0,01
PT.SUNSON TEXTILE MANUFACTURE (SSTM) | 2015 1,96 27,31 0,00 0,25
PT. POLYCHEM INDONESIA (ADMG) 2016 0,55 29,26 0,00 0,16
PT. ERATEX DJAJA (ERTX) 2016 1,63 27,29 0,00 0,81
PT. EVER SHINE TEXTILE INDUSTRY (ESTI) 2016 2,06 27,22 0,00 0,88
PT. INDORAMA SYNTHETICS (INDR) 2016 1,83 30,06 0,00 0,14
PT. ASIA PACIFIC INVESTAMA (MYTX) 2016 | -2,75 23,80 0,00 -0,12
PT. SRI REJEKI ISMAN (SRIL) 2016 2,23 30,17 1,3 1,07
PT. BUANA ARTHA ANUGRAH (STAR) 2016 0,41 27,26 0,00 0,55
PT. TIFICO FIBER INDONESIA (TFCO) 2016 0,11 29,10 0,00 1,31
PT. TRISULA INTERNASIONAL (TRIS) 2016 0,85 27,18 1,49 0,98
PT. NUSANTARA INTI CORPORA (UNIT) 2016 0,77 26,79 0,00 0,11
PT.PANASIA INDO RESOURCES (HDTX) 2016 3,03 22,28 0,00 1,64
PT.PAN BROTHERS (PBRX) 2016 1,28 29,57 0,87 1,01
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PT.ASIA PACIFIC FIBERS (POLY) 2016 1,25 28,76 0,00 -0,01
PT.SUNSON TEXTILE MANUFACTURE (SSTM) | 2016 1,55 27,23 0,00 1,75
PT. POLYCHEM INDONESIA (ADMG) 2017 0,56 29,25 0,00 0,3

PT. ERATEX DJAJA (ERTX) 2017 2,31 27,41 0,00 0,58
PT. EVER SHINE TEXTILE INDUSTRY (ESTI) 2017 3,18 27,45 0,00 0,78
PT. INDORAMA SYNTHETICS (INDR) 2017 1,81 30,01 0,00 0,21
PT. ASIA PACIFIC INVESTAMA (MYTX) 2017 8,91 24,57 0,00 -0,19
PT. SRI REJEKI ISMAN (SRIL) 2017 1,70 30,41 2,11 1,3

PT. BUANA ARTHA ANUGRAH (STAR) 2017 0,25 27,14 0,00 0,97
PT. TIFICO FIBER INDONESIA (TFCO) 2017 0,12 29,13 0,00 0,95
PT. TRISULA INTERNASIONAL (TRIS) 2017 0,53 27,02 1,62 0,92
PT. NUSANTARA INTI CORPORA (UNIT) 2017 0,42 26,78 0,00 0,07
PT.PANASIA INDO RESOURCES (HDTX) 2017 11,1 22,12 0,00 2,26
PT.PAN BROTHERS (PBRX) 2017 1,44 29,68 0,37 1,09
PT.ASIA PACIFIC FIBERS (POLY) 2017 1,25 28,77 0,00 -0,01
PT.SUNSON TEXTILE MANUFACTURE (SSTM) | 2017 1,85 27,13 0,00 1,7

PT. POLYCHEM INDONESIA (ADMG) 2018 0,15 29,03 0,00 0,32
PT. ERATEX DJAJA (ERTX) 2018 2,29 27,53 0,00 0,57
PT. EVER SHINE TEXTILE INDUSTRY (ESTI) 2018 2,82 27,52 0,00 0,71
PT. INDORAMA SYNTHETICS (INDR) 2018 1,31 30,09 0,18 0,71
PT. ASIA PACIFIC INVESTAMA (MYTX) 2018 | 14,91 24,69 0,00 4,73
PT. SRI REJEKI ISMAN (SRIL) 2018 1,64 30,61 0,88 0,98
PT. BUANA ARTHA ANUGRAH (STAR) 2018 0,25 27,15 0,00 0,84
PT. TIFICO FIBER INDONESIA (TFCO) 2018 0,09 29,17 0,00 0,73
PT. TRISULA INTERNASIONAL (TRIS) 2018 0,78 27,17 0,56 0,63
PT. NUSANTARA INTI CORPORA (UNIT) 2018 0,71 26,76 0,00 0,08
PT.PANASIA INDO RESOURCES (HDTX) 2018 3,31 20,19 0,00 -3,66
PT.PAN BROTHERS (PBRX) 2018 1,31 29,76 0,35 0,97
PT.ASIA PACIFIC FIBERS (POLY) 2018 1,26 28,87 0,00 -0,03
PT.SUNSON TEXTILE MANUFACTURE (SSTM) | 2018 1,61 27,06 0,00 2,33
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LAMPIRAN 3

HASIL UJI STATISTIK DESKRIPTIF
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Descriptive Statistics

N Minimum Maximum Mean Std. Deviation
DER 70 -4,42 14,91 1,6436 2,53951
SIZE 70| 586940667,00 19756022701671,00 | 3508062300299,5720| 4345712136451,43650
DY 70 ,00 3,30 ,2786 ,69742
PBV 70 -3,66 4,73 , 7449 ,94873
Valid N (listwise) | 70
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LAMPIRAN 4

HASIL UJI ASUMSI KLASIK

Hasil Uji Normalitas Menggunakan Kolmogorov-Smirnov (K-S)

One-Sample Kolmogorov-Smirnov Test

Unstandardi
zed Residual
N 62
Normal Parameters®” Mean ,0000000
Std.
o ,69759368
Deviation
Most Extreme Differences  Absolute ,107
Positive ,095
Negative -,107
Test Statistic , 107
Asymp. Sig. (2-tailed) ,074°

Hasil Uji Normalitas Menggunakan Uji Normal Probability

Scatterplot
Dependent Variable: PBY

Regression Standardized Predicted Value

T T T T
2 0 2 4

Regression Studentized Residual
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Hasil Uji Autokorelasi (Dw Test)

Model Summaryb
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Change Statistics

R Adjusted | Std. Error of | R Square F Sig. F Durbin-
Model R Square | R Square | the Estimate | Change | Change | dfl | df2 | Change | Watson
4712 ,222 ,182 , 71541 ,222 5,515 3] 58 ,002 2,398
Hasil Uji Autokorelasi Menggunakan Uji Runs Test
Runs Test
Unstandardized
Residual
Test Value® ,05702
Cases < Test Value 31
Cases >= Test Value 31
Total Cases 62
Number of Runs 40
z 2,049
Asymp. Sig. (2-tailed) ,040
Hasil Uji Multikolinearitas
Coefficients®
Unstandardized Standardized Collinearity
Coefficients Coefficients Correlations Statistics
Model B Std. Error Beta t Sig. | Zero-order | Partial | Part | Tolerance | VIF
1 (Constant) | -4,506 1,481 -3,043 | ,004
DER -,001 ,082 -,002| -,015( ,988 ,011| -,002( -,002 ,998| 1,002
LNSIZE ,181 ,053 4011 3,425 ,001 429 410 ,397 978 1,022
DY ,287 ,170 , 1971 1,683 ,098 ,254 ,216 ,195 979 1,021
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LAMPIRAN 5

HASIL UJI REGRESI LINEAR BERGANDA

Coefficients?
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Unstandardized Standardized Collinearity
Coefficients Coefficients Correlations Statistics
Model B Std. Error Beta t Sig. | Zero-order | Partial | Part | Tolerance | VIF
1 (Constant) | -4,506 1,481 -3,043| ,004
DER -,001 ,082 -,002| -,015| ,988 ,011| -,002| -,002 ,998 | 1,002
LNSIZE ,181 ,053 ,401| 3,425| ,001 ,429 ,410 ,397 978 1,022
DY ,287 ,170 ,197 | 1,683| ,098 ,254 ,216 ,195 979 1,021
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LAMPIRAN 6
HASIL UJI HIPOTESIS

Hasil Uji Signifikansi Simultan (Uji Statistik F)

ANOVA®
Sum of Mean
Model Squares | df Square F Sig.
1 Regression 8,468 3| 2,823| 5515 ,002°
Residual 29,685 58 ,512
Total 38,153 61

Hasil Uji Signifikansi Parsial (Uji Statistik t)

Coefficients®

Unstandardized | Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) | -4,506 1,481 -3,043| ,004
DER -,001 ,082 -,002| -,015]| ,988
LNSIZE ,181 ,053 4011 3,425( ,001
DY ,287 ,170 ,197( 1,683 ,098

Hasil Uji Koefisien Determinasi (RZ)

Model Summary”

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

1 4717 222 ,182 , 71541 2,398
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