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LAMPIRAN

No Kode Nama Perusahaan
1 INTP Indocement Tunggal Prakasa Thk
2| SMBR Semen Baturaja Thk
3| SMCB Holicim Indonesia Thk
4| SMGR Semen Indonesia (Persero) Thk
5| ARNA Arwana Citramulia Tbk
6 KIAS Keramik Indonesia Assosiasi Thk
7 BTON Betonjaya Manunggal Thk
8 GDST Gunawan Dianjaya Steel Thk
9 JPRS Jaya Pari Steel Thk
10 LION Lion Metal Works Tbk
11 LMSH Lionmesh Prima Tbhk
12 BUDI Budi Acid Jaya Thk
13 DPNS Duta Pertiwi Nusantara Tbk
14| EKAD Ekadharma Internasional Tbk
15 INCI Intanwijaya Internasional Tbk
16 SRSN Indo Acidatama Tbk
17 AKPI Argha Karya Prima Industry Thk
18 APLI Asiaplast Industries Tbk
19 BRNA Berlina Thk
20 IGAR Champion Pacific Indonesia Thk
21 IMPC Impack Pratama Industri Thk
22 TALF Tunas Alfin Tbk
23 TRST Trias Sentosa Tbk
24 YPAS Yanaprima Hastapersada Thk
25 CPIN Charoen Pokphand Indonesia Thk
26 SIPD Sierad Produce Thk
27 | ALDO Alkindo Naratama Tbk
28| KRAH Grand Kartech Thk
29| AUTO Astra Otoparts Thk
30 GJTL Gajah Tunggal Tbk
31 IMAS Indomobil Sukses Internasional Tbk
32 INDS Indospring Thk
33 NIPS Nipress Tbk
34| SMSM Selamat Sempurna Tbk
35 HDTX Panasia Indo Resources Thk
36 RICY Ricky Putra Globalindo Tbhk
37 SSTM Suson Textile Manufacture Tbhk
38 STAR Star Petrochem Thk
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No Kode Nama Perusahaan

39 TRIS Trisula International Thk

40 UNIT Nusantara Inti Corpora Thk

41 BATA Sepatu Bata Thk

42 KBLI KMI Wire & Cable Thk

43 KBLM Kabelindo Murni Tbk

44 SCCO Supreme Cable Manufacturing Corporation Thk
45 AISA Tiga Pilar Sejahtera Food Tbk
46| ALTO Tri Banyan Tirta Tbk

47 DLTA Delta Djakarta Thk

48 ICBP Indofood CBP Sukses Makmur Thk
49 INDF Indofood Sukses Makmur Thk
50| MYOR Mayora Indah Tbk

51 ROTI Nippon Indosari Corpindo Thk
52 STTP Siantar Top Tbk

53 ULTJ Ultra Jaya Milk Industry and Trading Company Tbk
54 HMSP H.M. Sampoerna Tbhk

55 WIIM Wismilak Inti Makmur Tbk

56 DVLA Darya Varia Laboratoria Thk

57 KAEF Kimia Frama Tbk

58 KLBF Kalbe Farma Tbk

59| MERK Merck Indonesia Tbk

60 PYFA Pyridam Farma Tbk

61 SQBB Taisho Pharmaceutical Indonesia Tbk
62 TSPC Tempo Scan Pacific Tbk

63 ADES Akasha Wira Internasional Thk
64| MBTO Martina Berto Tbk

65| MRAT Mustika Ratu Tbk

66 TCID Mandom Indonesia Tbk

67 CINT Chitose International Tbk

68 KICI Kedaung Indah Can Tbk

69 LMPI Langgeng Makmur Industri Thk
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| Lampiran 2 — Input SPSS

Data VACA, VAHU, STVA, VAIC dan PBV tahun 2014
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No Kode VACA | VAHU | STVA | VAIC | PBV
Perusahaan
1 INTP 076 | 3559 097| 3719 371
2| SMBR 051| 2073| 095| 2214| 138
3| SMCB 107 | 2203 095 2398| 1091
4| SMGR 100| 2253 096 2430| 3.84
5| ARNA 164| 4951| 098] 5176| 175
6 KIAS 044 | 6394 098] 6534] 1.02
7| BTON 065| 2047| 095| 2205| 0.66
8| GDST 088| 76.6| 099| 7847| 097
9 JPRS 0.89| 4064 098] 4253 0.1
10 LION 083 749 087 910] 100
11| LMSH 225| 4432 098] 4741] 053
12 BUDI 245| 3869 097| 4204| 048
13| DPNS 049| 784 087 917]| 043
14| EKAD 183| 1463| 093] 1716| 132
15 INCI 078 17.47| 094| 1914] 032
16| SRSN 143| 17.08| 094| 1938| 0093
17 AKPI 184| 3899| 097| 4175| 055
18 APLI 130| 1758| 094 1977 o054
19| BRNA 345| 3223 097| 3617| 136
20 IGAR 283| 4443 098] 4774] 119
21 IMPC 140 2206| 095 2410| 253
22| TALF 1.73| 2882| 097] 3125 2.2
23|  TRST 141| 8204| 099 8441| 061
24|  YPAS 258| 5958 098] 6330| 208
25 CPIN 261| 5224 098] 5547| 563
26 SIPD 187| 1692 094] 1972| 0.39
27| ALDO 317| 2312 096| 2685 272
28| KRAH 145| 831| o088] 1043| 421
29| AUTO 1.18| 2044| 095| 2246 2
30 GJTL 220| 2998| 097| 3304| 088
31 IMAS 288| 2364 096| 2750| 165
32 INDS 101| 2751 096| 2941| o058
33 NIPS 173| 4089| 098] 4346| 1.26
34| SMSM 222 255 096| 2809| 596
35| HDTX 191| 6378 098] 67.06| 0.99
36 RICY 096| 9.56 09| 1140 0.1
37| SST™M 189 | 5131 098] 5428| 041
38| STAR 046 | 8055| 099| 81.99| 049
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No Kode VACA | VAHU | STVA | VAIC | PBV
Perusahaan

39 TRIS 225 942 089| 1233 1.2
40 UNIT 042| 7548 099| 76.89 0.1
41| BATA 147 1278] 092] 1500| 263
42 KBLI 253| 6467 098] 67.99 0.6
43| KBLM 315 7936 0.99| 83.29 0.6
44| SCCO 455 8558| 099| 90.46 1
45 AISA 139 3987| 097 4200| 1.88
46| ALTO 025 831 088] 944| o062
47| DLTA 258 | 3277| 097| 3562| 817
48 ICBP 179 2369| 096| 26.18| 5.08
49 INDF 146 | 1822| 095| 2046| 147
50| MYOR 126| 6463 098] 6683 1.82
51 ROTI 157 967 09| 11.88| 146
52 STTP 254 | 4625 098] 4943| 461
53 ULT]J 155| 3041| 097| 3275| 473
54| HMSP 2.65| 2129| 095| 2420| 22.29
55|  WIIM 179 | 1496| 093] 1747| 155
56| DVLA 0.87 64| 084| 8.04 2
57| KAEF 252 834 088| 1142| 473
58 KLBF 141 915| 089 1120 874
50| MERK 105| 6.74| 085| 846| 504
60| PYFA 149 394| 075 614 074
61| SOBB 117 4033| 098] 4211| 026
62 TSPC 110 944| 089] 1133 2.3
63| ADES 156 559 o082] 78| 278
64| MBTO 1.08| 638| 084 829| 048
65| MRAT 074 436| 077| 586 0.4
66 TCID 152 10.34 09| 1257| 281
67 CINT 091| 117| 091| 1346| 1.23
68 KICI 150 11.7| 091 1401| o054
69 LMPI 126| 1477 093] 1696| 045
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~ Data VACA, VAHU, STVA, VAIC dan PBV tahun 2015
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No Kode | \,AcaA | VAHU | STVA |vaIC |PBV
Perusahaan

1| INTP 069| 3005| 097| 3160| 344

2| SMBR 053] 2105| 095| 2248| 097

3| sSMCB 107 | 2423 096| 2623 0.9

4| SMGR 090| 1879| 095| 2051| 2.46

5| ARNA 131 3191 097| 3409 41

6| KIAS 042 3619| 097| 3762| 0.74

7] BTON 045| 133| 092| 1466| 053

8| GDST 111| 50.16| 098] 52.32 0.6

9| JPRS 042 1784| 094| 1924| 027
10| LION 068| 583| 083| 728 12
11| LMSH 158 | 3024| 097 3276| 049
12| BUDI 211| 46.19| 098 4924| 026
13| DPNS 048] 674| 085| 806| 053
14| EKAD 172 1295| 092 1535| 0.96
15 INCI 077| 6768| 099| 6936| 0.36
16| SRSN 147 1759| 094| 1994| 0.89
17|  AKPI 177 4474 098] 47.44| 054
18| APLI 117 | 1487 093] 1697| o044
19| BRNA 146 | 30.04| 097| 3248| 067
20|  IGAR 214 | 385| 097| 4131 0.7
21| IMPC 099 152| 093] 17.02| 4.08
2| TALF 111 2005| 095| 2201| 155
23|  TRST 123| 7187 099| 7407| o044
24| YPAS 1.80 39| 097| 4190 355
25| CPIN 231| 4314| 098 4613| 3.33
26| SIPD 243 1327| 092 1583| 1.09
271 ALDO 298| 21.79| 095| 2536| 2.37
28| KRAH 154 672| 085| 918| 1205
29|  AUTO 113 1922| 095| 2127 076
30| GJTL 226| 2887| 097| 3224| 034
31| IMAS 270 1974| 095| 2340 0.98
32| INDS 084 2212| 095| 2391| 0.12
33| NIPS 159| 6372| 098] 6622| 1.04
34| SMSM 171 2259 096| 2480| 434
35| HDTX 029| 4321| 098] 4451| 067
36| RICY 260 147| 093| 1815| 026
37| SSTM 189| 5633| 098] 59.28| 022
38| STAR 052| 9182| 099| 9333| 049
39| TRIS 239 1058| 091 1360| 093
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No VACA | VAHU | STVA | VAIC |PBV
Perusahaan
40 UNIT 048 | 92.53 0.99 | 94.01 0.08
41 BATA 147 | 13.73 0.93| 15.85 2.14
42 KBLI 253 | 62.73 0.98 | 65.99 0.46
43 KBLM 3.22| 86.21 0.99 | 90.29 0.5
44 SCCO 348 | 66.05 0.98 | 70.01 0.83
45 AISA 1.44 | 32.97 0.97| 35.25 0.98
46 ALTO 0.23 8.77 0.89 9.90 0.6
47 DLTA 1.71 23.43 0.96 25.79 4.9
48 ICBP 1.04| 2181 0.95| 23.70 2.96
49 INDF 137 | 18.37 0.95| 20.57 1.05
50 MYOR 2.51 57.8 0.98 | 60.80 5.25
51 ROTI 1.47 8.56 0.88 | 10.64 5.39
52 STTP 2.38 | 43.07 0.98 | 46.06 3.92
53 ULTJ 1.40 | 28.35 0.96 | 30.49 4.07
54 HMSP 219 | 20.33 0.95| 23.00| 1151
55 WIIM 1.77 | 14.64 093 | 17.12 0.96
56 DVLA 1.04 6.71 0.85 8.49 1.5
57 KAEF 2.50 7.79 0.87 | 10.86 2.59
58 KLBF 1.30 8.85 0.89 | 10.83 5.66
59 MERK 1.31 6.51 0.85 8.43 4,73
60 PYFA 1.44 3.69 0.73 5.81 0.59
61 SQBB 1.21| 32.69 0.97 | 34.50 0.27
62 TSPC 1.55 9.53 0.90| 11.80| 11.80
63 ADES 1.56 6.22 0.84 8.48 1.82
64 MBTO 1.12 4.39 0.77 6.32 0.34
65 MRAT 0.74 3.88 0.74 5.35 0.24
66 TCID 1.07 8.64 0.88| 10.34 1.93
67 CINT 093] 1131 0.91| 13.08 1.07
68 KICI 0.97 9.2 0.89 | 11.22 0.37
69 LMPI 1.08 | 14.46 0.93| 16.46 0.28
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No Kode | \,AcaA | VAHU | STVA |vaIC |PBV
Perusahaan

1| INTP 054 | 2595| 096| 27.38| 217

2| SMBR 049| 1996| 095| 2136| 889

3| SMCB 114 205| 095| 2264| 085

4| SMGR 079 19.44| 095| 21.07| 1.78

5| ARNA 145| 3202| 097 3431| 4.03

6| KIAS 055| 146| 093] 1619| 0.79

7| BTON 035| 11.98| 092| 1327| 051

8| GDST 090 | 4255| 098] 4439| 111

9| JPRS 038| 17.19| 094| 1853| 0.33
10| LION 061| 508 08| 644 116
11| LMSH 135| 2535| 096| 27.60| 048
12| BUDI 200 4624| 098| 4924 034
13| DPNS 043 7.41| 087| 869 0.5
14| EKAD 092 1248| 092| 1420 0.7
15 INCI 068| 2443| 096| 2605| 023
16| SRSN 118| 1711 094| 1920 o075
17| AKPI 179| 3437| 097| 37.05| 055
18| APLI 129| 1834| 095| 2045| 068
19| BRNA 130| 31.08| 097| 3334| 1.05
20| IGAR 210 335| 097| 3624| 135
21| IMPC 088 139| 093| 1563| 4.04
22|  TALF 074 2583| 096| 2751| 0.76
23| TRST 113| 66.38| 098] 6847| 044
24| YPAS 192 381| 097| 4115 0.4
25| CPIN 207| 3859| 097| 4135| 358
26| SIPD 197 184| 095 21.30 0.8
27| ALDO 320| 19.08| 095| 2287 1.64
28| KRAH 170 772| o087 1029| 1287
29| AUTO 118| 5247| 098] 5458| 094
30| GJITL 219 2776 096| 3070| 0.64
31| IMAS 220 1582| 094| 1906| 054
32| INDS 076 | 2036| 095| 2206| 026
33| NIPS 123 37.12| 097 39.23| 069
34| SMSM 178 1824| 095| 2053| 357
35| HDTX 139 3769| 097| 4065| 1.77
36| RICY 276 | 161| 094| 1971 024
37| SSTM 175| 4269 098] 4552 16
38| STAR 026| 5968| 098| 6093| 055
39| TRIS 246 | 112| 091 1440| 1.01
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No VACA | VAHU | STVA | VAIC |PBV
Perusahaan
40 UNIT 0.42 69.53 0.99 70.94 0.11
41 BATA 1.40 | 11.12 091 | 13.33 1.84
42 KBLI 2.08 55 0.98 | 57.64 0.84
43 KBLM 1.54 | 55.38 0.98 | 57.85 0.42
44 SCCO 3.05| 57.25 0.98 | 60.61 1.23
45 AISA 151 | 36.82 0.97 | 39.08 1.47
46 ALTO 057 | 17.94 0.94 | 19.49 15
47 DLTA 1.30 23.44 0.96 25.47 3.34
48 ICBP 1.06 | 23.39 0.96 | 24.81 3.46
49 INDF 1.39| 16.42 0.94| 18.59 1.58
50 MYOR 1.27| 61.35 0.98 | 63.48 2.85
51 ROTI 1.40 751 0.87 9.55 5.61
52 STTP 2.14 | 39.47 0.97| 42.30 3.58
53 ULTJ 1.20 | 29.22 0.97 | 31.18 3.78
54 HMSP 250 | 21.37 095| 2418 | 11.98
55 WIIM 153 | 13.04 092 | 15.35 9.32
56 DVLA 1.03 6.69 0.85 8.44 1.82
57 KAEF 2.43 7.76 0.87 | 10.80 6.72
58 KLBF 1.22 9.14 0.89 | 11.06 5.7
59 MERK 1.17 6.67 0.85 8.49 5.54
60 PYFA 1.36 3.56 0.72 5.58 1.01
61 SQBB 137 | 35.42 0.97 | 37.70 0.27
62 TSPC 1.59 9.68 09| 12.00 1.91
63 ADES 1.70 7.09 0.86 9.43 1.53
64 MBTO 1.17 411 0.76 6.02 0.45
65 MRAT 0.62 3.26 0.69 4,58 0.24
66 TCID 1.18 8.77 0.89 | 10.73 1.41
67 CINT 0.94 9.55 09| 11.33 0.97
68 KICI 1.10 9.93 09| 11.93 0.37
69 LMPI 098 | 13.85 0.93| 15.74 0.33
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Laméran 3 — Output SPSS

A -
Statistik Deskriptif
)
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Descriptive Statistics

HasilsQutput SPSS

1. UjiNormalitas

One-Sample Kolmogorov-Smirnov Test

N Minimum Maximum Mean Std. Deviation

R —I VACA 207 .23 4.55 1.4809 74715
g =] VAHU 207 3.26 92.53 27.5462 20.73189
5 STVA 207 .69 .99 .9335 .05694
-]
‘533 “1PBV 207 .08 22.29 2.1029 2.77433
o % VAIC 207 4.58 94.01 29.8292 20.94290

@
= Valid N (listwise) 207
< T
0w o
S 9
QL =
Q. > .
gug Kesamaan Koefisien
Q a
8 p—
c C =

-]
c o Coefficients?
c -]
a o«
S | Medel Unstandardized Coefficients Standardized t Sig.
> 2] ¥ Coefficients
3 5
= B Std. Error Beta
C
o (Constant) -3.037 4.142 -.733 464
5 Q
5 VACA 174 .503 .209 1.539 125
3
3 - VAHU -.052 .023 -.388 -2.219 .028
% STVA 5771 4.847 .118 1.191 .235
-}
o VACA DT1 295 651 .096 453 651
= 1
5 VAHU_DT1 .012 .026 .087 ATT7 .634
=
2 STVA_DT1 -.759 1.313 -121 -.578 .564
o
2 VACA_DT2 -.087 .678 -.026 -.129 .898
g = VAHU_DT2 .012 .026 .079 .458 .648
-]
ED)_ 4 STVA DT2 -.254 1.329 -.041 -.191 .848
= —-
5 afDependent Variable: PBV
-]
0
C
3
(on
@
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Unstandardized
Residual
N 207
‘NormahParametersab Mean 0&-7
Std. Deviation 2.63599748
Absolute A77
Mbst Extreme Differences  Positive 77
g Negative -.148
K%mogorov-Smirnov z 2.547
ASymp=Sig. (2-tailed) .000
§ Sig. .000¢
I\?é)nte Carlo Sig. (2-tailed) Lower Bound .000
S 99% Confidence Interval
= Upper Bound .000
acTestBistribution is Normal.
ngCalculated from data.
cé:)Based on 10000 sampled tables with starting seed 2000000.
2. Uji Multikolinearitas
Coefficients?
Model Unstandardized Standardized t Sig. | Collinearity Statistics
Coefficients Coefficients
B Std. Error Beta Tolerance VIF
(Constant) -2.794 4.044 -.691 490
VACA .879 .255 237 | 3.442 .001 .940 1.064
! VAHU -.041 .013 -.310( -3.285 .001 .501 1.996
STVA 5.073 4.611 .104| 1.100 272 497 2.014

11aquIns ueyingaAusw uep uexwniuesuaw edue)

a. Bependent Variable: PBV

. UjizAutokorelasi

Model Summary©d

Model R R Square® Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 .6022 .363 .353 2.62298 1.959

a. Predictors: LAG_STVA, LAG_VAHU, LAG_VACA

b. Dependent Variable: LAG_PBV
4. Uji=Heterokedastisitas

Model Summary
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Model R R Square Adjusted R Std. Error of the
Square Estimate
1 2112 .044 .030 27.48699

a. Predictors: (Constant), STVA, VACA, VAHU

il Bji Hipotesis

Model Summary

nalisis Regresi Linier Berganda (Uji F, Uji t, Koefisien Determinasi)

Model R R Square Adjusted R Std. Error of the
Square Estimate
1 3122 .097 .084 2.65540

a. Predictors: (Constant), STVA, VACA, VAHU
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2. ANOVA?

Q

§ NModel Sum of Squares df Mean Square F Sig.

3 Regression 154.177 3 51.392 7.288 .00QP

(]

2 " Residual 1431.387 203 7.051

5

g Total 1585.565 206

> d2Dependent Variable: PBV

5

= b. Predictors: (Constant), STVA, VACA, VAHU

>

3

@D

-}

® Coefficients?

& oefficients

% Model Unstandardized Coefficients Standardized t Sig.

> ..

0 Coefficients

C

% B Std. Error Beta

i (Constant) -2.794 4.044 -.691 490
VACA .879 .255 .237 3.442 .001

1

VAHU -.041 .013 -.310 -3.285 .001
STVA 5.073 4.611 .104 1.100 272

aDependent Variable: PBV

2. Analisis Regresi Linier Sederhana (Uji F, Uji t, Koefisien Determinasi)

Model Summary
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Model R R Square Adjusted R Std. Error of the
Square Estimate

1 .1802 .032 .028 2.73560

a. Predictors: (Constant), VAIC
T
Q
=~ ANOVA?®
o
©
o | Model Sum of Squares df Mean Square F Sig.
O
g_‘ Regression 51.446 1 51.446 6.875 .009P
5
= K1 Residual 1534.118 205 7.484
S
[@%
E Total 1585.565 206
-~
2 a. Dependent Variable: PBV
Q
2
‘2 b. Predictors: (Constant), VAIC

Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) 2.815 331 8.492 .000
I
VAIC -.024 .009 -.180 -2.622 .009

amDependent Variable: PBV
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