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Daftar Perusahaan yang Termasuk dalam Sampel

No. Kode NAMA
1 AISA PT TigaPilar Sejahtera Tbk
2 CEKA PT Cahaya Kalbar Thk
3 DLTA PT Delta Djakarta Tbk
4 ICBP PT Indofood CBP Sukses Makmur Tbk
5 INDF PT Indofood Sukses Makmur Tbk
6 MLBI PT Multi Bintang Indonesia Tbk
7 MYOR PT Mayora Indah Tbk
8 PSDN PT Prashida Aneka Niaga Thk
9 ROTI PT Nippon Indosari Corpindo Thk
10 SKLT PT Sekar Laut Tbk
11 STTP PT Siantar Top Tbk
12 ULTJ PT Ultrajaya Milk Industry & Trading Company
Tbk




LAMPIRAN 2 HASIL OUTPUT SPSS

STATISTIK DESKRIPTIF

Descriptive Statistics
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N Minimum Maximum Mean Std. Deviation
CR 60 A7 600.90 1.57302 127.21294
DER 60 A7 19098.00 3.19252 2465.41688
ITO 60 1.00 71988.00 2.14783 11444.86500}
ROE 48 .07 143.53 20.3985 31.95536
Valid N (listwise) 48
HASIL UJI ASUMSI KLASIK
UJI NORMALITAS DATA

One-Sample Kolmogorov-Smirnov Test Sebelum transformasi
CR DER ITO ROE

N 60 60 60 48
Normal Parameters? Mean 1.57302| 3.19252| 2.14783| 20.3985

Std. Deviation 1.272132| 2.465423| 1.144494| 3.195541
Most Extreme Differences Absolute 113 .534 .522 .288

Positive 113 .534 522 .288

Negative -.108 -.449 -.426 -.262
Kolmogorov-Smirnov Z 877 4.139 4.045 1.995
Asymp. Sig. (2-tailed) 426 .000 .000 .001
a. Test distribution is Normal.
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Dependent Wariable: ROE
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Regression Standardized Residual
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Mean =-4 .08E-17
Std. Dev. =0.9535
N =48

One-Sample Kolmogorov-Smirnov Test Setelah transformasi

CR Ln_DER | Ln_ITO | Ln_ROE
N 57 57 57 45
Normal Parameters? Mean 1.5990E2 .6339 3.6313 2.3587
Std. Deviation 1.28540E
) .23384| 1.65060| 1.30838
Most Extreme Differences Absolute 127 .108 .178 134
Positive 127 .064 172 .100}
Negative -.107 -.108 -.178 -.134
Kolmogorov-Smirnov Z .955 .812 1.341 .898
Asymp. Sig. (2-tailed) 321 524 .055 .395
a. Test distribution is Normal.




UJI MULTIKOLINEARITAS

Coefficients?
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Unstandardized | Standardizd Collinearity
Coefficients |Coefficients Statistics
Model t | Sig.
Std.
B Beta Tolerane| VIF
Error
1(Constan) | 1.307 | .584 2.239 | .031
CR .006 | .001 540 3.951 | .000 | .696 1.436
Ln DER |-1.043 | .680 -.188 -1.5341| .133 .864 1.157
Ln_ITO 264 | .122 279 2.169 ] .036 | .785 1.274

a. Dependent Variable:

Ln_ROE

UJI HETEROSKEDASTISITAS

Scatterplot

Dependent Variable: Ln_ROE

Regression Standardized Residual
1

Regression Standardized Predicted Value



UJI AUTOKORELASI

Model Summary®
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Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .6842 .468 429 .98903 1.735
a. Predictors: (Constant), Ln_ITO, Ln_DER, CR
b. Dependent Variable: Ln_ROE
ANALISIS REGRESI LINEAR BERGANDA
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
(Constant) 1.307 .584 2.239 .031
CR .006 .001 .540 3.951 .000
Ln_DER -1.043 .680 -.188 -1.534 133
Ln_ITO .264 122 279 2.169 .036
a. Dependent Variable: Ln_ROE
HASIL UJI HIPOTESIS
UJl F (SIMULTAN)
ANOVAP
Model Sum of Squares df Mean Square F Sig.
1 Regression 35.216 3 11.739 12.001 .0002
Residual 40.105 41 .978
Total 75.321 44

a. Predictors: (Constant), Ln_ITO, Ln_DER, CR

b. Dependent Variable: Ln_ROE



UJI T (PARSIAL)

Coefficients?

87

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) 10.898 17.158 .635 .533
1 CR .062 .055 .260 1.123 275
DER -2.906 17.027 -.041 -171 .866
ITO -7.726E-005 .000 -.050 -.220 .828
a. Dependent Variable: ROE
UJI KOEFISIEN DETERMINASI R (ADJUSTED R?)
Model Summary®
Mo R Adjusted R Std. Error of Durbin-
del R Square Square the Estimate Watson
1 .6842 468 429 .98903 1.735

a. Predictors: (Constant), Ln_ITO, Ln_DER, CR

b. Dependent Variable: Ln_ROE



LAMPIRAN 3
DATA CR,DER,DAN ITO TERHADAP ROE

TAHUN | KODE CR DER ITO ROE
AISA 189.35 0.96 23.23432 8.18
CEKA 168.69 1.03 51.54321 23.78
DLTA 600.9 0.22 180.11713 26.48
ICBP 287.11 0.42 41.49774 19.29
INDF 190.95 0.7 54.54321 15.47

2011 MLBI 99.42 1.3 50.04667 95.68
MYOR 221.87 1.72 62.56611 19.94
PSDN 155.01 1.04 52.54234 11.57
ROTI 128.35 0.39 13.71541 21.22
SKLT 169.74 0.74 53.53213 4.86
STTP 103.48 0.91 54.34543 8.71
ULTJ 152.09 0.55 31.45354 7.22
AISA 126.95 0.9 65.42422 12.47
CEKA 102.71 1.22 75.44323 12.59
DLTA 526.46 0.25 191.11843 39.98
ICBP 276.25 0.48 41.8901 19.04
INDF 200.32 0.74 77.84016 14

2012 MLBI 58.05 2.49 74.17835 1.32
MYOR 276.25 1.71 67.00925 24.27
PSDN 160.67 0.67 42.42242 6.26
ROTI 112.46 0.81 0.98828 22.37
SKLT 141.48 0.93 71.37249 6.15
STTP 99.75 1.16 85.44066 12.87
ULTJ 247.01 0.44 63.92281 21.08
AISA 175.03 1.13 21.14576 14.71
CEKA 163.22 1.02 42.38981 12.59
DLTA 470.54 0.28 1.00003 39.98
ICBP 241.06 0.6 1.17996 16.85

2013 INDF 166.73 1.04 0.71669 8.9
MLBI 97.75 0.8 1.99871 118.6
MYOR 244.34 1.47 1.23765 26.87
PSDN 167.56 0.63 45.43232 5.11
ROTI 113.64 1.32 0.82599 20.07
SKLT 123.38 1.16 1.87771 8.19




STTP 114.24 1.12 1.15297 16.49
ULTJ 247.01 0.47 1.23069 16.13
AISA 266.33 1.05 41.42348 10.52
CEKA 146.56 1.39 76.43234 7.63
DLTA 447.32 0.3 269.55224 37.68
ICBP 218.32 1.57 46.89291 16.83
INDF 180.74 1.08 66.30233 12.48
MLBI 51.39 3.03 | 69,975.62531 | 143.53
2014
MYOR 208.99 1.51 61.70627 9.99
PSDN 146.44 0.64 87.4649 7.44
ROTI 136.64 1.23 15.21218 19.64
SKLT 118.38 1.16 50.70571 10.75
STTP 148.42 1.08 64.09371 15.1
ULTJ 252.85 0.39 87.50931 5.96
AISA 16.228 0.5621 1.2089 | 0.0816
CEKA 1.5346 1.3219 4863 | 0.1127
DLTA 8.2389 0.1676 4.103 37.68
ICBP 2.326 0.6208 42021 | 143.53
INDF 0.1707 1.1295 5.9481 | 0.1707
MLBI 0.50584 1.7409 42247 | 0.6483
2015
MYOR 2.3653 1.2108 6.0598 | 0.1753
PSDN 1.2107 0.9129 9.26 | 1.2107
ROTI 2.0534 1.277 1.5455 | 0.3817
SKLT 0.345 19,098 43929 | 0.6483
STTP 1.2714 1.236 8.544 0.0687
ULTJ 4.7454 0.2654 8.9546 0.2476
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