DAFTAR LAMPIRAN

Lampiran 1 Daftar Sampel Perusahaan

No KodeSaham NamaEmiten

1 ADRO Adaro Energy Tbk

2 ITMG Indo TambangrayaMegahThk

3 INCO Vale Indonesia Thk

4 PTRO PetroseaTbk

5 ELSA ElnusaTbk

6 MEDC Medco Energi International Tbk

7 PTBA PT. Tambang Batu Bara Bukit Asam (PERSERO)

Lampiran 2 Perhitungan Return On Investment (ROI), Management Ownership, Debt to
Equity Ratio (DER) dan Dividend Payout Ratio (DPR) tahun 2011-2015

Tahun | Kode ROI MO DER DPR
2011 ADRO | 0.098 | 0.1594 0.6 0.4708
ITMG | 0.35 0.0012 0.46 0.4177
INCO |0.14 0.0014 0.37 0.55
PTRO |0.1389 | 0.0792 1.3695 | 0.133
ELSA | 0.005 | 0.0006 1.3046 | 0.3282
MEDC | 0.0849 | 0.0001 2.03 0.2467
PTBA |0.325 | 0.0026 0.4141 | 0.6371
2012 ADRO | 0.054 |0.1594 0.7 0.3038
ITMG |0.29 0.0012 0.49 0.4722
INCO |0.03 0.0014 0.36 0.7346
PTRO | 0.1512 | 0.0792 1.8285 | 0.1425
ELSA | 0.0587 | 0.0011 1.1029 | 0.1017
MEDC | 0.0987 | 0.0001 2.14 0.2567
PTBA |0.2823 | 0.0026 0.5017 | 0.876
2013 ADRO | 0.035 |0.1516 0.5 0.325
ITMG |0.33 0.0134 0.49 0.8435
INCO |0.02 0.0014 0.33 0.6445
PTRO |0.122 | 0.0792 1.5774 | 0.4035
ELSA | 0.067 |0.0011 0.9374 | 0.497
MEDC | 0.0993 | 0.0006 1.87 0.275
PTBA | 0.1844 | 0.0026 0.5523 | 0.5632
2014 ADRO | 0.029 | 0.1513 0.35 0.4237
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ITMG | 0.32 0.0134 0.48 0.6875
INCO | 0.07 0.005 0.31 0.58
PTRO | 0.1427 | 0.1021 0.99 0.4311
ELSA | 0.104 | 0.0827 0.6697 | 0.4748
MEDC | 0.0584 | 0.0001 2 0.3775
PTBA | 0.1379 | 0.0003 0.7535 | 0.3914
2015 ADRO |0.025 |0.1319 0.26 0.4667
ITMG |0.29 0.0144 0.41 0.7475
INCO | 0.02 0.0054 0.25 0.4965
PTRO | 0.0229 | 0.106 0.99 0.5518
ELSA | 0.1067 | 0.0255 0.6727 | 0.7757
MEDC | 0.0308 | 0.0014 3.14 0.4033
PTBA | 0.1429 | 0.0083 0.8291 | 0.344

Lampiran 3 Hasil Output SPSS 21.00 for windows Sebelum Transformasi

Descriptive Statistics

Mean Std. Deviation
DPR 4678 .19480 35
ROI 1276 .10459 35
MO .0369 .05632 35
DER 9152 .68604 35

Uji Normalitas Data

One-Sample Kolmogorov-Smirnov Test

ROI MO DER DPR
N 35 35 35 35
Normal Parameters™® Mean 1276 0369 9152 4678
Std. Deviation .10459 .05632 .68604 .19480
Absolute .185 .369 .195 .098
Most Extreme Differences  Positive .185 .369 .195 .098
Negative -.131 -.257 -.166 -.057
Kolmogorov-Smirnov Z 1.092 2.184 1.151 .578
Asymp. Sig. (2-tailed) .184 .000 .141 .892

a. Test distribution is Normal.

b. Calculated from data.
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Uji Autokorelasi

Model Change Statistics Durbin-
R Square | F Change dfl df2 Sig. F Watson
Change Change
1 439 8.074 3 31 .000 1.721
Uji R?
Model R R Square | Adjusted R | Std. Error of Durbin-
Square the Estimate Watson
1 .662° 439 384 15285 1.721
Uji F
ANOVA?®
Model Sum of Squares df Mean Square F Sig.
Regression 566 3 189 8.074 .000°
1 Residual 724 31 .023
Total 1.290 34
a. Dependent Variable: DPR
b. Predictors: (Constant), DER, MO, ROI
Uji t
Model Unstandardized Standardized t Sig.
Coefficients Coefficients
B Std. Error Beta
(Constant) .601 .072 8.318 .000
ROI .329 .276 177 1.191 .243
! MO -.925 .500 -.267 -1.851 .074
DER -.155 .041 -.544 -3.801 .001

109



Uji Multikolinearitas

Model Correlations Collinearity
Statistics
Zero- | Partia| Part | Tolera | VIF
order | nce
(Const
ant)
1 ROI 398 | .209| .160 .822| 1.217
MO -.247| -.315] -.249 .867| 1.153
DER -555| -564] -511 .883] 1.132

Uji Normalitas

Normal P-P Plot of Regression Standardized Residual

Expected Cum Prob

Dependent Variable: DPR
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Uji Heteroskedastisitas

Scatterplot
Dependent Variable: DPR
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Regression Standardized Predicted Value

Lampiran 4 Hasil Output SPSS 21.00 for windows Sesudah Transformasi

Uji R?
Mode R R Adjusted R | Std. Error of
| Square Square the Estimate
1 .662° 439 .384 15285
Uji F
ANOVA?®
Model Sum of Squares df Mean Square F Sig.
Regression 566 3 .189 8.074 .000°
1 Residual 724 31 .023
Total 1.290 34

a. Dependent Variable: DPR

b. Predictors: (Constant), DER, MO, ROI
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Uji t

Model Unstandardized Coefficients | Standardized t Sig.
Coefficients
B Std. Error Beta

(Constant) .601 .072 8.318 .000

ROI .329 .276 177 1.191 .243
! MO -.925 .500 -.267 -1.851 .074

DER -.155 .041 -.544 -3.801 .001
Uji Multikolienaritas
Model Correlations Collinearity Statistics

Zero-order | Partial Part Tolerance VIF

(Constant)

ROI .398 .209 .160 .822 1.217
! MO -.247 -.315 -.249 .867 1.153

DER -.555 -.564 -.511 .883 1.132

Uji Normalitas

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: DPR
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Uji Heteroskedastisitas

Scatterplot

Dependent Variable: DPR
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Regression Standardized Predicted Value
Uji Analisis Deskriptif
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
ROI 35 .01 .35 1276 .10459
MO 35 .00 .16 .0369 .05632
DER 35 .25 3.14 9152 .68604
DPR 35 .10 .88 4678 .19480
Valid N (listwise) 35
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Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

ROI DER DPR Unstandardized
Residual

N 35 35 35 35
Normal Parameters®® Mean 1276 .9152 4678 .0000000
Std. Deviation .10459 .68604 .19480 .14595085

Absolute .185 .195 .098 .109

Most Extreme Differences Positive .185 .195 .098 .076
Negative -.131 -.166 -.057 -.109

Kolmogorov-Smirnov Z 1.092 1.151 .578 .647
Asymp. Sig. (2-tailed) .184 141 .892 797

a. Test distribution is Normal.

b. Calculated from data.



