LAMPIRAN

Lampiran 1

Daftar Perusahaan Manufaktur yang

Menjadi Sampel Penelitian

No. Kode Nama Perusahaan
1. | INTP PT. Indocement Tunggal Prakarsa Thbk.
2. | SMBR PT. Semen Batu Raja Thk.

3. | WTON PT. Wijaya Karya Beton Tbk.

4. | TOTO PT. Surya Toto Indonesia Thk.

5. | EKAD PT. Ekadharma International Tbk.

6. | CPIN PT. Charoen Pokphand Indonesia Tbk.
7. | INKP PT. Indah Kiat Pulp dan Paper Tbk.

8. | TKIM PT. Pabrik Kertas Tjiwi Kimia Thk.

9. | ASlI PT. Astra International Thk.

10. | AUTO PT. Astra Otoparts Tbk.

11. | BRAM PT. Indo Kordsa Thk.

12. | SMSM PT. Selamat Sempurna Tbk.

13. | SRIL PT. Sri Rejeki Isman Thk.

14. | TRIS PT. Trisula International Thk.

15. | BATA PT. Sepatu Bata Thk.

16. | CINT PT. Chitose International Thk.

17. | GGRM PT. Gudang Garam Tbk.

18. | ICBP PT. Indofood CBP Sukses Makmur Thk.
19. | INDF PT. Indofood Sukses Makmur Tbk.

20. | KLBF PT. Kalbe Farma Thk.

21. | HMSP PT. Hanjaya Mandala Sampoerna Thk.
22. | MLBI PT. Multi Bintang Indonesia Thk.

23. | SIDO PT. Industri Jamu dan Farmasi Sido Thk.
24. | UNVR PT. Unilever Indonesia Tbhk.




Lampiran 2

Tabulasi Data

Nama Perusahaan Tah | DPR ROE DER 10S EPS
un (Y) (X1) (X2) (X3) (X4)

PT. Indocement Tunggal 2014 | 94,23 21,28 16,54 | 371,32 | 1432,6

Prakarsa Tbk. 8

PT. Semen Batu Raja Thk. 24,99 12,08 8| 137,94 | 33,38

PT. Wijaya Karya Beton 31,95 14,48 70,83 | 509,04 | 36,99

Thk.

PT. Surya Toto Indonesia 57,32 23,86 64,66 | 319,86 | 296,56

Thk.

PT. Ekadharma International 15,43 14,92 50,57 134,3 58,33

Thk.

PT. Charoen Pokphand 16,90 15,96 90,64 | 566,42 | 106,52

Indonesia Tbk.

PT. Indah Kiat Pulp dan 12,77 5,26 | 171,58 | 20,07 | 274,02

Paper Tbk.

PT. Pabrik Kertas Tjiwi 11,00 2,20 | 190,96 | 20,54 | 90,95

Kimia Tbk.

PT. Astra International Tbk. 39,52 18,39 96,16 | 249,82 | 546,52

PT. Astra Otoparts Tbk. 48,38 9,44 41,87 | 199,7 | 198,44

PT. Indo Kordsa Tbk. 23,87 8,89 72,57 | 106,14 | 418,92

PT. Selamat Sampoerna 42,70 36,75 52,57 | 596,29 | 292,75

Thk.

PT. Sri Rejeki Isman Tbk. 16,69 21,68 | 199,92 | 109,6 32,24

PT. Trisula International 27,59 11,61 69,27 | 120,05 34,44

Thk.

PT. Sepatu Bata Thk. 39,74 16,74 82,07 | 337,53 | 54,80

PT. Chitose International 23,65 8,70 25,18 | 124,12 25,38

Thk.

PT. Gudang Garam Thbk. 28,53 16,24 75,21 | 351,48 | 2804,0
8

PT. Indofood CBP Sukses 51,13 16,83 65,63 | 507,88 | 434,18

Makmur Tbk.

PT. Indofood Sukses 37,54 12,48 | 108,45 | 143,76 | 586,11

makmur Thbk.

PT. Kalbe Farma Thbk. 41,99 21,61 26,56 | 873,76 45,25




PT. Hanajaya Mandala 86,45 75,43 | 110,26 | 2229,1 | 2322,8

Sampoerna Thk. 5 6

PT. Multi Bintang Indonesia 68,12 | 143,53 | 302,86 | 4546,5 | 377,26

Thk. 5

PT. Industri Jamu dan 86,71 15,76 7,09 | 347,29 27,68

Farmasi Sido Tbk.

PT. Unilever Indonesia Thk. 44,67 | 124,78 | 210,52 | 5359,0 | 752,10

1

PT. Indocement Tunggal 2015 | 35,07 18,25 15,81 | 344,35 | 1183,4

Prakarsa Tbk. 8

PT. Semen Batu Raja Thk. 25,42 11,81 10,83 | 97,06 35,41

PT. Wijaya Karya Beton 31,76 7,59 96,87 | 317,67 19,71

Thbk.

PT. Surya Toto Indonesia 43,42 19,12 63,56 | 480,87 | 276,39

Thk.

PT. Ekadharma International 14,85 16,11 33,47 | 95,74 67,32

Thbk.

PT. Charoen Pokphand 25,95 14,45 96,51 | 336,2 | 111,76

Indonesia Tbk.

PT. Indah Kiat Pulp dan 4,56 8,49 | 168,32 | 14,78 | 548,71

Paper Thk.

PT. Pabrik Kertas Tjiwi 68,26 0,15 | 180,71 | 10,26 7,33

Kimia Tbk.

PT. Astra International Thk. 45,90 12,34 93,95 | 191,97 | 385,66

PT. Astra Otoparts Tbk. 40,33 3,18 41,36 | 76,03 66,95

PT. Indo Kordsa Tbk. 47,97 6,87 59,53 | 85,42 | 376,57

PT. Selamat Sampoerna 57,74 32,03 54,17 | 475,81 | 320,43

Thk.

PT. Sri Rejeki Isman Tbk. 7,44 20,11 | 183,06 | 193,92 40,35

PT. Trisula International 22,33 11,38 74,46 | 114,01 35,82

Thk.

PT. Sepatu Bata Thk. 6,47 23,67 45,34 | 213,82 99,63

PT. Chitose International 27,14 9,36 21,50 | 107,28 29,48

Thk.

PT. Gudang Garam Thbk. 77,53 16,98 67,08 | 278,43 | 3353,7
1

PT. Indofood CBP Sukses 51,07 15,90 62,08 | 427,33 | 501,32

Makmur Tbk.

PT. Indofood Sukses 39,77 8,60 | 112,96 | 105,37 | 422,47

makmur Thk.




PT. Kalbe Farma Tbk. 43,28 18,81 25,22 | 565,68 | 43,90

PT. Hanajaya Mandala 99,89 32,37 18,73 | 1366,0 | 2227,3

Sampoerna Thk. 5 6

PT. Multi Bintang Indonesia 145,86 64,83 | 174,09 | 2377,8 | 235,84

Thk. 2

PT. Industri Jamu dan 85,72 16,84 7,61 | 317,51 | 29,17

Farmasi Sido Thbk.

PT. Unilever Indonesia Thk. 99,88 | 121,22 | 225,88 | 5848,1 | 766,95

2

PT. Indocement Tunggal 2016 | 88,36 14,81 15,24 | 216,89 | 1051,3

Prakarsa Thbk. 7

PT. Semen Batu Raja Thk. 24,98 8,30 39,99 | 879,5 26,34

PT. Wijaya Karya Beton 30,33 11,31 87,21 | 288,71 | 32,31

Thk.

PT. Surya Toto Indonesia 79,59 11,06 69,40 | 337,26 16,33

Thbk.

PT. Ekadharma International 24,66 15,32 18,67 | 69,64 | 129,78

Thk.

PT. Charoen Pokphand 41,26 15,72 70,97 | 357,91 | 135,71

Indonesia Tbk.

PT. Indah Kiat Pulp dan 6,07 7,19 | 143,98 13,9 | 493,99

Paper Thk.

PT. Pabrik Kertas Tjiwi 13,09 0,82 | 16585 | 15,61 | 38,19

Kimia Tbk.

PT. Astra International Thk. 37,16 13,08 87,16 | 239,45 | 452,08

PT. Astra Otoparts Tbk. 8,97 4,59 38,68 | 93,77 | 100,30

PT. Indo Kordsa Tbk. 22,71 11,28 49,72 | 113,96 | 660,54

PT. Selamat Sampoerna 74,54 31,78 42,72 | 357,17 87,21

Thk.

PT. Sri Rejeki Isman Thbk. 7,05 17,93 | 186,06 | 96,89 | 42,56

PT. Trisula International 6,85 7,27 84,55 31,7 72,97

Thk.

PT. Sepatu Bata Thk. 73,17 7,58 44,44 | 184,33 32,49

PT. Chitose International 24,25 6,32 22,33 | 102,32 20,62

Thk.

PT. Gudang Garam Thbk. 74,97 16,87 59,11 | 310,76 | 3467,9
7

PT. Indofood CBP Sukses 49,46 19,63 56,22 | 540,52 | 311,38

Makmur Thk.




PT. Indofood Sukses 39,18 11,99 87,01 | 158,36 | 599,85

makmur Thk.

PT. Kalbe Farma Tbk. 43,87 18,86 22,16 | 569,77 | 50,15

PT. Hanajaya Mandala 98,16 37,34 24,38 | 1303,5 | 109,72

Sampoerna Thk. 8

PT. Multi Bintang Indonesia 99,97 | 119,68 | 177,23 | 3016,8 | 466,13

Thk. 2

PT. Industri Jamu dan 81,16 17,42 8,33 | 282,83 | 32,04

Farmasi Sido Tbk.

PT. Unilever Indonesia Thk. 99,69 | 135,85 | 255,99 | 6293,1 | 837,57
1

PT. Indocement Tunggal 2017 | 138,55 7,57 17,54 | 329,05 | 505,22

Prakarsa Thk.

PT. Semen Batu Raja Thk. 24,97 4,30 48,27 | 1105,0 | 14,78
6

PT. Wijaya Karya Beton 31,05 12,39 | 157,21 | 158,58 | 39,06

Thk.

PT. Surya Toto Indonesia 48,10 16,47 66,87 | 248,59 | 27,03

Thk.

PT. Ekadharma International 16,51 11,50 20,21 | 73,27 | 109,04

Thk.

PT. Charoen Pokphand 36,78 15,90 56,17 | 313,28 | 152,26

Indonesia Thk.

PT. Indah Kiat Pulp dan 9,88 12,84 | 137,26 | 68,52 | 1012,1

Paper Thk. 7

PT. Pabrik Kertas Tjiwi 25,52 2,74 | 158,92 | 68,07 | 117,54

Kimia Tbk.

PT. Astra International Tbk. 32,33 14,82 89,12 | 214,94 | 572,21

PT. Astra Otoparts Tbk. 29,04 5,09 37,21 | 92,98 | 113,65

PT. Indo Kordsa Tbk. 54,68 11,32 40,27 | 1141 | 731,52

PT. Selamat Sampoerna 64,29 30,38 33,64 | 395,32 96,44

Thk.

PT. Sri Rejeki Isman Thbk. 17,95 15,39 | 169,79 | 131,18 | 44,57

PT. Trisula International 12,24 3,99 52,98 | 30,05 | 40,85

Thk.

PT. Sepatu Bata Thk. 51,46 9,26 47,71 | 127,91 | 41,27

PT. Chitose International 26,98 7,76 24,60 | 87,37 | 29,65

Thk.

PT. Gudang Garam Thbk. 64,51 18,38 58,25 | 382,19 | 4030,6




PT. Indofood CBP Sukses 53,32 17,43 55,57 | 510,67 | 303,82
Makmur Tbk.

PT. Indofood Sukses 40,45 11,00 88,08 | 143,19 | 585,97
makmur Thbk.

PT. Kalbe Farma Tbk. 47,77 17,66 19,59 | 570,17 52,34
PT. Hanajaya Mandala 98,50 37,14 26,46 | 1612,8 | 108,93
Sampoerna Thk. 3

PT. Multi Bintang Indonesia 13,16 | 124,15 | 135,71 | 2705,7 | 627,46
Thk. 1

PT. Industri Jamu dan 81,49 18,43 9,06 | 2823 35,59
Farmasi Sido Tbk.

PT. Unilever Indonesia Thk. 99,67 | 135,40 | 265,47 | 8244,4 | 918,03




Uji Kualitas Data

Lampiran 3

Hasil Olah Data SPSS

Uji Outlier
Residuals Statistics?
Minimum Maximum Mean Std. Deviation

Predicted Value 10.7605 116.0260 45.7102 18.41460 96
Std. Predicted Value -1.898 3.818 .000 1.000 96
Standard Error of Predicted

value 2.688 17.231 4.967 2.771 96
Adjusted Predicted Value 6.9144 131.0758 46.0035 19.64115 96
Residual -60.22071 94.88423 .00000 24.36110 96
Std. Residual -2.419 3.812 .000 .979 96
Stud. Residual -2.873 3.885 -.005 1.015 96
Deleted Residual -84.92197 98.52896 -.29332 26.34587 96
Stud. Deleted Residual -2.996 4.230 .001 1.045 96
Mabhal. Distance 119 44.535 3.958 6.843 96
Cook's Distance .000 677 .018 .073 96
Centered Leverage Value .001 .469 .042 .072 96
a. Dependent Variable: Y = DPR

Residuals Statisticsa

Minimum Maximum Mean Std. Deviation

Predicted Value 6.1199 72.3388 38.9573 14.14576 78
Std. Predicted Value -2.321 2.360 .000 1.000 78
Standard Error of Predicted

Value 2.737 10.348 5.134 1.581 78
Adjusted Predicted Value 3.1030 78.2263 38.9627 14.49332 78
Residual -32.75863 80.30850 .00000 20.64595 78
Std. Residual -1.545 3.787 .000 974 78
Stud. Residual -1.683 3.940 .000 1.015 78
Deleted Residual -38.89702 86.90806 -.00539 22.47763 78
Stud. Deleted Residual -1.705 4.410 .010 1.051 78
Mahal. Distance .296 17.350 3.949 3.299 78
Cook's Distance .000 .255 .018 .042 78




Centered Leverage Value

.004

.225

.051

.043

78

a. Dependent Variable: Y = DPR

Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

X1 =ROE X2= DER X3 =10S X4 = EPS
N 78 78 78 78
Normal Parameters? Mean 13.7164 71.0377 235.8595 238.4368
Std. Deviation 7.03112 52.46633 180.51555 296.37876
Most Extreme Differences Absolute .080 129 157 .251
Positive .080 129 157 .251
Negative -.042 -.111 -.106 -.218
Test Statistic .080 129 157 .251
Asymp. Sig. (2-tailed) .200°4 .003¢ .000°¢ .000°

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

d. Thisis a lower bound of the true significance.

Uji Multikolinearitas

Coefficients?

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 39.511 7.312 5.403 .000
X1 =ROE -.260 461 -.073 -.564 .574 .556 1.797
X2=DER -.167 .049 -.350 -3.370 .001 .866 1.155
X3 =10S .046 .019 .332 2.474 .016 517 1.933
X4 = EPS .017 .008 .199 2.040 .045 .984 1.016

a. Dependent Variable: Y = DPR




Uji Heteroskedastisitas

Correlations

Unstandardized
Residual
Spearman's rho Unstandardized Residual Correlation Coefficient 1.000
Sig. (2-tailed)
N 78
X1 = ROE Correlation Coefficient .046
Sig. (2-tailed) .689
N 78
X2=DER Correlation Coefficient .061
Sig. (2-tailed) 597
N 78
X3 =10S Correlation Coefficient .133
Sig. (2-tailed) 246
N 78
X4 = EPS Correlation Coefficient -.082
Sig. (2-tailed) A77
N 78
**_Correlation is significant at the 0.01 level (2-tailed).
*. Correlation is significant at the 0.05 level (2-tailed).
Uji Autokrelasi
Model Summary®
Change Statistics
R Adjusted R Std. Error of R Square Sig. F Durbin-
Model R Square Square the Estimate Change Change Watson
1 .5652 .319 .282 21.20405 .319 .000 1.938

a. Predictors: (Constant), X4 = EPS, X3 = 10S, X2= DER, X1 = ROE
b. Dependent Variable: Y = DPR




Uji Regresi Linear

Residuals Statistics?®

Minimum Maximum Mean Std. Deviation N
Predicted Value 6.1199 72.3388 38.9573 14.14576 78
Residual -32.75863 80.30850 .00000 20.64595 78
Std. Predicted Value -2.321 2.360 .000 1.000 78
Std. Residual -1.545 3.787 .000 .974 78
a. Dependent Variable: Y = DPR
Variables Entered/Removed?
Variables
Model Variables Entered Removed Method
1 X4 = EPS, X3 =
I0S, X2=DER, X1 Enter
= ROEP
a. Dependent Variable: Y = DPR
b. All requested variables entered.
Model Summary®
Change Statistics
R Adjusted R Std. Error of R Square Sig. F Durbin-
Model R Square Square the Estimate Change Change Watson
1 .565?2 .319 .282 21.20405 .319 .000 1.938
a. Predictors: (Constant), X4 = EPS, X3 = 10S, X2= DER, X1 = ROE
b. Dependent Variable: Y = DPR
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 15407.894 4 3851.974 8.567 .000°
Residual 32821.668 73 449.612
Total 48229.562 77

a. Dependent Variable:

Y = DPR

b. Predictors: (Constant), X4 = EPS, X3 = 10S, X2= DER, X1 = ROE




Coefficients?®

Unstandardized

Coefficients

Standardized

Coefficients

Collinearity Statistics

Model B Std. Error Beta t Sig. Tolerance VIF

1 (Constant) 39.511 7.312 5.403 .000
X1 =ROE -.260 461 -.073 -.564 574 .556 1.797
X2=DER -.167 .049 -.350 -3.370 .001 .866 1.155
X3 =10S .046 .019 332 2.474 .016 517 1.933
X4 = EPS .017 .008 .199 2.040 .045 .984 1.016

a. Dependent Variable: Y = DPR




