Tabel Perhitungan Ukuran Perusahaan (size), Pertumbuhan Penjualan (growth), Struktur
Modal (DER), dan Nilai Perusahan (PER)

Kode 2008 | 2009 | 2010 | 2011 | 2012 | 2013 | 2014
Perusahaan
ULT)
Size 2817 | 2818 | 2833 | 2841 | 2852 | 28.66 | 28.70
Growth | 021 0.18 017 0.12 034 023 013
DER 054 045 054 061 0.44 0.40 029
PER 648 | 3095 | 3730 | 2705 | 2787 | 3744 | 4051
STTP
Size 2716 | 2708 | 2120 | 2756 | 2785 | 2802 | 2816
Growth | 004 0.00 022 035 025 032 028
DER 072 027 045 091 116 112 108
PER 3940 | 845 | 1229 | 1995 | 18.78 | 3262 | 3219
SKLT
Size 2603 | 2600 | 2602 | 2609 | 2624 | 2643 | 2653
Growth 032 | -012 | 014 0.10 017 041 0.20
DER 107 025 0.39 081 132 123
PER 1456 | 809 | 2000 | 1618 | 1561 | 1057 | 1452
PSDN
Size 2638 | 2659 | 2675 | 26.77 | 21.25 | 21.25 | 2715
Growth 019 | -017 | 057 034 005 | 002 | -0.24
DER 132 1.03 118 172 171 149 151
PER 14.29 478 778| 2722|3221 3376|  -4.98
MYOR
Size 2873 | 2881 | 2941 | 2952 | 29.75 | 2990 | 29.96
Growth 0.38 022 051 031 011 0.14 0.18
DER 132 103 118 172 171 149 151
PER 500 | 1021 | 1743 | 3257 | 3157 | 2511 | 56.60
MLBI
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Size 2757 | 2762 | 2776 | 2783 | 2777 | 2821 | 2843
Growth 0.35 0.22 0.11 0.04 016 127 016

DER 173 8.44 141 130 249 0.80 3.03

PER 772 1046 | 1356 | 2180 | 4746 | 2033 0.25
INDF

Size 3131 | 3133 | 3149 | 3l6l | 3L71 | 3L98 | 3208
Growth 0.39 20.04 0.03 0.18 0.10 0.15 0.10

DER 311 245 134 0.70 0.74 1.05 1.08

PER 1067 | 1653 | 1652 | 1386 | 1981 | 2474 | 1815
DLTA

Size 2727 | 2736 | 2729 | 2727 | 2734 | 2749 | 2762
Growth 0.41 0.07 20.05 0.16 0.23 0.16 0.06

DER 0.3 0.25 0.20 0.22 0.25 0.28 0.30

PER 6.69 9.48 1480 | 1744 | 2501 | 2184 | 1608
CEKA

Size 2713 | 2707 | 2747 | 2744 | 2766 | 2770 | 2788
Growth 142 039 | -040 0.72 20.09 125 0.46

DER 158 0.89 175 103 122 102 139

PER 203 455 10.71 8.64 781 731| 1083
AISA

Size 2765 | 2808 | 2829 | 2891 | 2898 | 2925 | 2963
Growth 0.01 0.09 0.32 149 057 0.48 0.27

DER 160 146 234 0.96 0.90 113 1.05

PER 1441 | 1823 | 1541 9.57 1718 | 2074 | 1501
ADES

Size 2504 | 2591 | 2651 | 2648 | 2669 | 2681 | 2695
Growth 0.02 0.04 0.63 0.37 0.59 0.05 0.5

DER 2.56 161 0.22 151 0.86 0.67 0.71

PER 1577 | 2393 | 2063 | 2523 | 2908 | 2059 | 2585
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Tabel Data Zscore yang dioutlier

Tahun Kode ZSIZE ZGROWTH ZDER ZPER
Perusahaan
2008 STTP -0.55327 -0.57898 -0.4327 1.76239
SKLT -1.29778 0.24334 -0.16661 -0.32593
PSDN -1.06718 -0.13845 0.42258 -0.34863
CEKA -0.57304 3.47386 0.38457 1.37934
ADES -1.35708 -0.75519 1.31588 2.87581
2009 SKLT -1.31755 -1.04887 -0.4232 -0.86987
MLBI -0.2502 -0.05035 6.90375 -0.67062
ADES -1.37685 -0.57898 0.41308 0.46181
2010 SKLT -1.30437 -0.28529 -0.46121 0.13141
2011 INDF 2.37866 -0.16782 -0.45171 -0.38478
AISA 0.59973 3.67944 -0.20463 -0.74545
2012 MLBI -0.15137 -1.16634 1.24936 2.45513
INDF 2.44454 -0.40277 -0.4137 0.11544
2013 MLBI 0.13853 3.03333 -0.35668 0.15916
INDF 2.62243 -0.25592 -0.1191 0.52991
CEKA -0.19749 2.9746 -0.14761 -0.93545
2014 MYOR 1.29154 -0.16782 0.31805 3.20841
CEKA -0.69163 -0.25592 -0.44221 0.62323
Tabel Hasil Statistik Deskriptif
Descriptive Statistics

N Minimum | Maximum Mean Std. Deviation

size 77 25.91 32.08 | 27.9997 151777

growth 77 -40 149 | 2371 34050

der 77 20 844 | 11753 1.05228

per 77| 1577 56.60 | 184369 11.89471

valid N (listwise) 77
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Tabel Pengujian Normalitas Sebelum Transformasi Data dan Outlier

One-Sample Kolmogorov-Smirnov Test

size growth der per
N 77 77 77 77
Normal Parameters®® Mean 27.9997 2371 11753 18.4369
Std. Deviation 1.51777 .34050 1.05228 | 11.89471
Most Extreme Differences  Absolute 129 150 .202 .086
Positive 129 150 .202 .086
MNegative -.084 -.096 =177 -.070
Kolmogorov-Smirnov Z 1131 1.316 1.769 751
Asymp. Sig. (2-tailed) 155 .063 .004 626
a. Test distribution is Normal.
b. Calculated from data.
Tabel Pengujian Normalitas Data Setelah Transformasi dan Outlier
One-Sample Kolmogorov-Smirnov Test
SIZE GROWTH | Lhn_DER PER
N 59 59 59 59
Normal Parameters®:® Mean 28.0168 1936 -.1685 18.2532
Std. Deviation 1.32496 .23303 69750 1017413
Most Extreme Differences  Absolute A17 .055 154 .094
Positive A17 .048 .084 094
MNegative -.082 -.055 -.154 -.063
Kolmogorov-Smirnov Z .802 422 1.184 723
Asymp. Sig. (2-tailed) .390 994 A1 673

a. Testdistribution is Normal.
b. Calculated from data.

Tabel Uji Multikolinieritas Model |

Coefficients?

Collinearity Statistics
Model Tolerance VIF
1 (Constant)
SIZE 1.000 1.000
GROWTH 1.000 1.000

a. Dependent Variable: Ln_DER

Tabel Uji Multikolinieritas Model 11

Coefficients?®

Collinearity Statistics
Model Tolerance VIF
1 (Constant)
Ln DER 1.000 1.000

a. Dependent Variable: PER
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Tabel Uji Autokorelasi dengan Durbin-Watson Model |

Model Summaryb

Model Durbin-Watson

2.490

a. Predictors: (Constant), GROWTH, SIZE
b. Dependent Variable: Ln_DER

Tabel Uji Autokorelasi dengan Durbin-Watson Model |1

Model Summary®

Model Durbin-Watson

1.224

a. Predictors: (Constant), Ln_DER
b. Dependent Variable: PER
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Regression Studentized Residual

Scatterplot
Dependent Variable: per

1 o 1

Regression Standardized Predicted Value

Grafik Scatterplot Model 11

Tabel Uji Regresi Linier Berganda

Coefficients?®

Standardiz
ed
Unstandardized Coefficient Collinearity
Coefficients S Statistics
Std. Sig Tolera
Model B Error Beta t . nce VIF
(Const - 00
ant) 5501 1.841 -2.988 4
SIZE 190 066 362 2.904 o 1.000 1.000
GRO .95
WTH -.022 .373 -.007 -.059 3 1.000 1.000
Dependent Variable: Ln_DER
Tabel Uji Regresi Linier Sederhana
Coefficients?®
Unstandardized Standardized
Coefficients Coefficients
Std.
Model B Error Beta t Sig.
1 (Constant)
17.699 1.340 13.212 .000
Ln DER -3.291 1.882 -.226 -1.749 .086

a. Dependent Variable: PER
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Tabel Uji Hipotesis Simultan

ANOVA*®
Sum of
Model Squares Df Mean Square F Sig.
1 Regression 3.695 2 1.848 4217 020°
Residual 24.536 56 438
Total 28.232 58
a. Dependent Variable: Ln_DER
b. Predictors: (Constant), GROWTH, SIZE
Tabel Uji Hipotesis Parsial Model |
Coefficients?®
Unstandardized Standardized
Coefficients Coefficients
Std.
Model B Error Beta t Sig.
1 (Constant) -
-5.501 1.841 2988 .004
SIZE 190 .066 .362 2.904 .005
GROWTH -.022 373 -.007 -.059 953
a. Dependent Variable: Ln_DER
Tabel Uji Hipotesis Parsial Model 11
Coefficients?®
Unstandardized Standardized
Coefficients Coefficients
Std.
Model B Error Beta T Sig.
1 (Constant)
17.699 1.340 13.212 .000
Ln_DER -3.291 1.882 -.226 -1.749 .086
a. Dependent Variable: PER
Tabel Hipotesis Parsial Model 111
Coefficients?®
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant)
-10.243 27.883 -.367 715
SIZE 952 .994 124 958 342
GROWTH 9.418 5.650 216 1.667 101

a. Dependent Variable: PER
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Tabel Hasil Koefisien Determinasi Model |

Model Summar

Adjusted
R R Std. Error of the
Model R Square Square Estimate
1 .362% 131 .100 .66193

a. Predictors: (Constant), GROWTH, SIZE
b. Dependent Variable: Ln_DER

Tabel Koefisien Determinasi Model 11

Model Summaryb

Model

R

R Square

Adjusted R
Square

Std. Error of the Estimate

1

.226%

.051

.034

9.99821

a. Predictors: (Constant), Ln_DER

b. Dependent Variable: PER
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