Universitas Esa Unggul

LAMPIRAN 1
Nilai Perusahaan| Leverage | Perputaran Modal Ularan Profitabilitas
Tahun | Kode Perusahaan (Tobir's Q) (DER) Ketja (WCT) Perusahaan (ROE)
(LoMCap)

2014 ALTO 1.19 1.33 0.67 27.37 0.02
2014 CEKA 0.93 1.39 11.06 26.82 0.08
2014 DLTA 6.20 0.31 1.33 29.46 0.38
2014 ICBP 3.46 0.68 4.05 31.97 0.18
2014 INDF 1.22 1.14 3.46 31.71 0.13
2014 MLEI 12.04 3.03 (3.87) 30.86 1.44
2014 MYOR 2.42 1.53 4.17 30.56 0.10
2014 ROTI 3.83 1.25 16.68 29.58 0.20
2014 SKEM 1.92 1.12 12.08 27.53 0.29
2014 5TTP 2.74 1.08 8.32 28.96 0.15
2014 ULT] 3.90 0.28 3.40 30.01 0.12
2014 AlSA 1.43 1.06 2.07 29.54 0.11
2014 PSDN 0.73 0.67 10.62 26.05 (0.07)
2014 SKLT 1.21 1.45 26.21 26.06 0.12

Nilai Perusahaan| Leverage | Perputaran Modal Ularan Profitabilitas

Tahun | Kode Perusahaan (Tobin's Q) (DER) Ketja (WCT) Perusahaan (ROE)
(LnMCap)

2015 ALTO 1.17 1.33 1.47 27.29 0.05
2015 CEKA 0.84 1.32 7.98 26.72 0.17
2015 DLTA 4.19 0.22 0.92 29.06 0.23
2015 ICBP 3.34 0.62 3.99 32.00 0.18
2015 INDF 1.03 1.13 3.62 31.45 0.09
2015 MLEI 8.86 1.74 (5.34) 30.48 0.65
2015 MYOR 2.95 1.18 344 30.94 0.24
2015 ROTI 2.93 1.28 521 29.49 0.23
2015 SKBM 1.71 1.22 37.32 27.51 0.12
2015 STTP 2.53 0.50 24.19 29.00 0.18
2015 ULT] 3.43 0.27 2.85 30.06 0.19
2015 AlSA 0.99 1.28 3.51 28.99 0.09
2015 PSDN 0.76 0.91 34.85 25.89 (0.13)
2015 SKLT 1.27 1.48 24.33 26.27 0.13
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Nilai Perusahaan| Leverage | Perputaran Modal Ulkran Profitabilitas
Tahun | Kode Peruszhaan (Tobin's Q) (DER) Kerja (WCT) Perusahaan (ROE)
(LoMCap)

2016 ALTO 1.21 1.42 (3.63) 27.30 0.06
2016 CEKA 0.94 0.61 6.86 2741 0.28
2016 DLTA 3.34 0.18 0.85 29.02 0.25
2016 ICBP 3.46 0.56 3.78 32.24 0.20
2016 INDF 0.85 0.87 6.83 31.87 0.12
2016 MLBI 11.52 1.77 (7.68) 30.84 1.20
2016 MYOR 3.36 1.06 3.78 31.24 0.22
2016 ROTI 3.28 1.02 4.01 29.72 0.19
2016 SKEM 1.23 1.72 29.85 27.12 0.06
2016 STTP 2.29 1.00 7.24 29.06 0.15
2016 ULT] 3.29 0.21 2.05 30.21 0.20
2016 AlISA 1.22 1.17 1.90 29.47 0.17
2016 PSDN 0.87 1.33 47.31 25.99 (0.13)
2016 SKLT 0.85 0.92 15.62 26.08 0.07

Nilai Perusahaan| Leverage | Perputaran Modal Ukuran Profitabilitas

Tahun | Kode Perusahaan (Tobir's Q) (DER) Kerja (WCT) Perusahaan (ROE)
(LnMCap)

2017 ALTO 1.39 1.65 19.48 27.47 0.15
2017 CEKA 0.90 0.54 7.83 27.37 0.12
2017 DLTA 2.74 0.17 0.73 28.93 0.24
2017 ICBP 3.28 0.56 3.65 32.27 0.17
2017 INDF 0.76 1.00 6.21 31.83 0.11
2017 MLBI 12.05 1.36 (14.92) 30.99 1.24
2017 MYOR 3.53 1.03 3.38 31.44 0.22
2017 ROTI 2.11 0.62 1.93 29.70 0.05
2017 SKEM 1.13 0.59 5.67 27.84 0.03
2017 STTP 2.85 0.89 4.86 29.37 0.16
2017 ULTJ 3.08 0.23 1.86 30.34 0.17
2017 AISA 3.46 (1.59) {0.60) 28.06 1.56
2017 PSDN 1.10 1.321 26.34 26.63 0.11
2017 SKLT 1.71 1.07 16.43 27.36 0.07
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Ulkuran
Nilai Perusahaan Leverage | Perputaran Modal Profitabilitas
Tahun | Kode Perusahaan - Perusahaan
Tobin' ER Kerja (WC OE
(Tebin's Q) | (DER) eria (WeT) | U ®oB)
2018 ALTO 1.44 1.87 (4.97) 27.50 0.09
2018 CEKA 0.86 0.20 5.58 27.43 0.09
2018 DLTA 2.89 0.19 0.75 29.11 0.26
2018 ICBP 3.55 0.51 5.58 32.43 0.21
2018 INDF 0.68 0.93 35.48 31.81 0.10
2018 MLEI 12.26 1.47 (10.43) 31.15 1.05
2018 MYOR 3.84 1.06 3.05 31.70 0.21
2018 ROTI 2.03 0.51 2.05 29.64 0.04
2018 SKBEM 1.09 0.70 B.28 27.81 0.02
2018 STTR 2.24 0.60 4,92 29.22 0.15
2018 ULTJ 2.95 0.16 2.54 30.38 0.15
2018 AISA 3.20 {1.53) {0.36) 27.02 0.04
2018 PSDM 1.05 1.87 165.63 26.35 (0.13)
2018 SKLT 1.93 1.20 15.98 27.67 0.09
LAMPIRAN 2 : ANALISIS DESKRIPTIF
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
LEVERAGE 70 -1.59 3.03 .9148 67736
PER MDL KERJA 70 -14.92 165.63 9.7756 22.01005
UK_PERUSAHAAN 70 25.89 32.43 29.1144 1.92240
PROFITABILITAS 70 -.19 1.56 .2198 .32560
NILAI PERUSAHAAN 70 .68 12.26 2.8190 2.67373

Valid N (listwise) 70
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LAMPIRAN 3 : UJI NORMALITAS DATA AWAL

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 70
Normal Parameters®? Mean .0000000
Std. Deviation 1.37236469
Most Extreme Differences Absolute 123
Positive 123
Negative -.116
Test Statistic .123
Asymp. Sig. (2-tailed) .011°¢

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

c. Lilliefors Significance Correction.

LAMPIRAN 4 : UJI NORMALITAS DENGAN TRANSFORMASI

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 40
Normal Parameters®? Mean .0000000
Std. Deviation 71150794
Most Extreme Differences Absolute .133
Positive .073
Negative -.133
Test Statistic .133
Asymp. Sig. (2-tailed) .070¢

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

c. Lilliefors Significance Correction.
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LAMPIRAN 5 : UJI MULTIKOLINIERITAS

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error  Beta t Sig. Tolerance VIF
1 (Constant) -4.540 2.266 -2.003 .053
LEVERAGE -.705 321 -.249 -2.198 .035 900 1.111
PER_MDL_KERJA -.112 .057 -.219 -1.967 .057 930 1.075
UK_PERUSAHAA .229 077 335 2972 .005 906 1.103
N
PROFITABILITAS 6.600 1.826 418 3.614 .001 .862 1.160

a. Dependent Variable: NILAl PERUSAHAAN

LAMPIRAN 6 : UJI HETEROSKEDASTISITAS

Scatterplot
Dependent Variable: NILAI PERUSAHAAN
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LAMPIRAN 7 : UJI AUTOKORELASI

Model Summary®
Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 7722 .596 .550 .751066 .962

a. Predictors: (Constant), PROFITABILITAS, PER_MDL_KERJA, UK_PERUSAHAAN,
LEVERAGE
b. Dependent Variable: NILAl PERUSAHAAN

LAMPIRAN 8 : UJI COCHRANE-ORCUTT (C-O)

Model Summary®
Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 7242 .524 468 .64001 1.871
a. Predictors: (Constant), Lag_PROVX4, Lag_LevX1, Lag_upX3, Lag_PmkX2
b. Dependent Variable: Lag_NPY

LAMPIRAN 9 : UJI ANALISIS REGRESI LINIER BERGANDA

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error  Beta t Sig. Tolerance VIF
1 (Constant) -4.259 1.650 -2.582 .014
Lag_LevX1l -.582 .393 -.182 -1.480 .148 931 1.074
Lag_PmkX2 -.081 .062 -.166 -1.314 .198 .878 1.139
Lag_upX3 .362 112 .392 3.221 .003 .943  1.060
Lag PROVX4 6.871 1.857 444 3.700 .001 974  1.027

a. Dependent Variable: Lag_NPY
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LAMPIRAN 10 : UJI SIMULTAN (UJI F)

ANOVA?2

Model Sum of Squares  df Mean Square F Sig.

1 Regression 15.322 4 3.830 9.351 .000P
Residual 13.927 34 410
Total 29.249 38

a. Dependent Variable: Lag_NPY

b. Predictors: (Constant), Lag PROVX4, Lag_LevX1, Lag_upX3, Lag_PmkX2

LAMPIRAN 11 : UJI PARSIAL (UJIT)

Coefficients?
Standardized
Unstandardized Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) -4.259 1.650 -2.582 .014
Lag LevX1l -.582 .393 -.182 -1.480 .148
Lag_PmkX2 -.081 .062 -.166 -1.314 .198
Lag_upX3 .362 112 .392 3.221 .003
Lag PROVX4 6.871 1.857 444 3.700 .001

a. Dependent Variable: Lag_NPY

LAMPIRAN 12 : UJI KOEFISIEN DETERMINASI (R?)

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

1 7242 .524 468 .64001 1.871

a. Predictors: (Constant), Lag_PROVX4, Lag_LevX1, Lag_upX3, Lag_PmkX2
b. Dependent Variable: Lag_NPY
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