LAMPIRAN

Lampiran 1 Daftar Perusahaan Sampel Penelitian

KODE NAMA PERUSAHAAN

ADES Aksara Wira Internasional

CEKA Wilmar Cahaya Indonesia

DLTA Delta Djakarta

MLBI Multi Bintang Indonesia

WIIM Wismilak Inti Makmur

MERK Merck

PYFA Pyridam Farma

TCID Mandom Indonesia

UNVR Unilever Indonesia

SCPI Merck Sharp Dhome Pharma

Lampiran 2 Data Hasil Penelitian

KODE | TAHUN | DER | SIZELN | ROA |PBV
ADES | 2015 .99 27.23 .05 3.32
2016 1.00 27.51 .07 1.65
2017 oS 27.43 .05 1.26
2018 .83 27.41 .06 1.27
2019 45 27.45 .10 .85
CEKA | 2015 1.32 28.88 .07 15
2016 .61 29.05 18 1.05
2017 54 29.08 .08 12
2018 .20 28.92 .08 12
2019 .23 28.77 15 87
DLTA | 2015 A7 27.95 24 5.72
2016 15 27.37 22 4.04
2017 17 27.38 22 3.98
2018 16 27.52 .23 3.64
2019 15 27.44 .23 2.38
MLBI | 2015 1.91 28.23 27 41.34
2016 .60 28.45 .58 13.30
2017 .61 28.52 54 16.52
2018 1.20 28.51 .58 40.77
2019 1.36 28.44 52 23.69
WIIM | 2015 .02 25.42 .05 1.41
2016 .03 25.38 .09 1.56
2017 .06 25.71 .07 92
2018 17 26.01 .02 71
2019 17 26.02 .01 42
MERK | 2015 35 27.61 22 7.12
2016 .28 27.67 21 6.92
2017 .38 27.78 A7 4.44
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2018 1.44 27.14 .09 3.46
2019 52 27.34 .09 1.52
PYFA | 2015 .58 26.11 .02 1.01
2016 37 26.10 .03 .67
2017 32 26.13 .04 .62
2018 57 26.25 .05 87
2019 .53 26.23 .05 1.35
TCID | 2015 21 28.47 .23 1.73
2016 .23 28.56 .07 1.78
2017 27 28.63 .08 1.88
2018 24 28.61 .07 1.48
2019 .26 28.66 .06 .79
UNVR | 2015 2.26 31.23 37 13.61
2016 2.56 31.32 .38 15.51
2017 2.65 31.35 37 13.49
2018 1.58 31.36 47 8.42
2019 291 31.39 .36 12.39
SCPI 2015 13.98 | 28.45 .09 1.03
2016 4.95 28.51 10 45
2017 2.79 28.41 .09 29
2018 2.26 28.42 .08 21
2019 1.30 28.24 .08 17
Lampiran 3 Hasil Statistik Deskriptif
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
DER (Debt Equity Ratio) 50 .02 13.98 1.1570 2.09687
SIZE (LN Total Penjualan) | 50 25.38 31.39 28.0005 1.50949
ROA (Return On Asset) 50 .01 58 1722 15739
PBV (Price to Book Value) | 50 17 41.34 5.4816 9.00527
SIZE 50| 105,515,319, | 42,922,563,000 | 5,424,577,425,| 11,881,482,970,
269 ,000 931.96 912.547
Valid N (listwise) 50

Lampiran 4 Hasil Uji Normalitas Kolmogorof-Smirnov Sebelum Outlier
One-Sample Kolmogorov-Smirnov Test

Unstandardized
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Residual
N 50
Normal ParametersP Mean .0000000
Std. Deviation 5.85522577
Most Extreme Differences Absolute .285




Positive ‘ .285
Negative ‘ -.123
Test Statistic ‘ .285
Asymp. Sig. (2-tailed) ‘ .000¢

a. Test distribution is Normal.
b. Calculated from data.

c. Lilliefors Significance Correction.

Lampiran 5 Hasil Uji Normalitas P-Plot Sebelum Outlier

MNormal P-P Plot of Regression Standardized Residual
Dependent Variable: PBV (Price to Book Value)
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Lampiran 6 Hasil Uji Normalitas Kolmogorov-Smirnov Setelah Outlier

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 36
Normal Parameters? Mean .0000000
Std. Deviation 1.44151005

Most Extreme Differences Absolute .123
Positive .102

Negative -.123

Test Statistic 123
Asymp. Sig. (2-tailed) .184¢

a. Test distribution is Normal.
b. Calculated from data.

c. Lilliefors Significance Correction.
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Lampiran 7 Hasil Uji Normalitas P-Plot Setelah Outlier

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: PBV (Price to Book Value)
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Lampiran 8 Hasil Uji Multikolinieritas

Coefficients?

10

Collinearity Statistics
Model Tolerance VIF
1 DER (Debt Equity Ratio) .796 1.256
SIZE (LN Total Penjualan) .593 1.687
ROA (Return On Asset) .720 1.388

a. Dependent Variable: PBV (Price to Book Value)
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Lampiran 9 Hasil Uji Heterokedastisitas

Regression Studentized Residual

Scatterplot
Dependent Variable: PBVY (Price to Book Value)
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Lampiran 10 Hasil Uji Autokorelasi

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .8172 .668 .637 1.50757 1.551

a. Predictors: (Constant), DER (Debt Equity Ratio), ROA (Return On Asset), SIZE (LN

Total Penjualan)
b. Dependent Variable: PBV (Price to Book Value)

Lampiran 11 Hasil Uji Runs Test

Runs Test
Unstandardized
Residual

Test Value? .05619
Cases < Test Value 18
Cases >= Test Value 18
Total Cases 36
Number of Runs 16
VA -.845
Asymp. Sig. (2-tailed) .398
a. Median
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Lampiran 12 Hasil Uji Regresi Liner Berganda
Coefficients?

Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 7.192 7.441 .966 341
DER (Debt Equity Ratio) 924 432 244 2.139 .040
SIZE (LN Total Penjualan) -.300 .280 -.142 -1.072 .292
ROA (Return On Asset) 24.978 3.598 .833 6.942 .000
a. Dependent Variable: PBV (Price to Book Value)
Lampiran 13 Hasil Uji Simultan (Uji F)
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 146.494 3 48.831 21.485 .000P
Residual 72.728 32 2.273
Total 219.222 35
a. Dependent Variable: PBV (Price to Book Value)
b. Predictors: (Constant), ROA (Return On Asset), DER (Debt Equity Ratio), SIZE (LN Total
Penjualan)
Lampiran 14 Hasil Uji Parsial (Uji t)
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 7.192 7.441 .966 341
DER (Debt Equity Ratio) .924 432 .244 2.139 .040
SIZE (LN Total Penjualan) -.300 .280 -.142 -1.072 .292
ROA (Return On Asset) 24.978 3.598 .833 6.942 .000

a. Dependent Variable: PBV (Price to Book Value)

Lampiran 15 Hasil Uji Koefesien Determinasi (R?)
Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate
1 .8172 .668 .637 1.50757

a. Predictors: (Constant), ROA (Return On Asset), DER (Debt Equity

Ratio), SIZE (LN Total Penjualan)

b. Dependent Variable: PBV (Price to Book Value)

69




