
 

  

                                                             Lampiran  1  Sampel Perusahaan  

                   

                         Daftar perusahaan yang dijadikan sampel     

No    Nama    Kode Perusahaan    

1    Argha Karya Prima Industry Tbk    AKPI    

2    Trisula International Tbk    TRIS    

3    Gudang Garam Tbk    GGRM    

4    PT Chitose Internasional Tbk   CINT   

5    Ekadharma International Tbk    EKAD    

6    Indocement Tunggal Prakasra Tbk     INTP    

7    Trias Sentosa Tbk    TRST    

8    Charoen Polkphand Indonesia Tbk   CPIN    

9    Indah Kiat Pulp & Paper Tbk    INKP    

10    Pabrik Kerrtas Tjiwi Kimia Tbk    TKIM    

11    Astra International Tbk    ASII    

 



 

12    Astra Otoparts Tbk    AUTO    

13  

   

Industri Jamu dan Farmasi Sido   

Muncul Tbk   

SIDO   

14   Sri Rejeki Isman Tbk    SRIL    

15   Surya Toto Indonesia Tbk    TOTO    

16    Sepatu Bata Tbk    BATA    

17  Indofood CBP Sukses Makmur   

Tbk    

ICBP    

18    Indofood Sukses Makmur Tbk    INDF    

19  Wismilak Inti Makmur Tbk   WIIM    

20   Semen Baturaja Tbk    SMBR    

21  Semen Indonesia Tbk    SMGR    

22   Kalbe Farma Tbk    KLBF    

23   Merck Indonesia Tbk    MERK    



 

 

24      Mandom Indonesia Tbk     TCID     

25   

  

  

26   

  

  

27   

  

  

28   

  

  

29   

  

  

30   

  

  

31   

  

  

32   

  

  

33   

  

  

34   

  

  

35   

  

  

36   

  

  

37   

  

  

38   

Selamat Sempurna Tbk    

  

  

Solusi Bangunan Indonesia Tbk   

  

  

Cahaya Putra Asa Keramik Tbk   

  

  

Keramika Indo Assosiasi Tbk   

  

  

PT. Barito Pacific    

  

  

PT. Surya Essa Perkasa   

  

  

PT. Sky Energy Indonesia Tbk   

  

  

PT. Sat Nusa Persada Tbk   

  

  

Campina Icecream Industry Tbk   

  

  

Mayora Indah Tbk   

  

  

Delta Djakarta   

  

  

Kimia Farma Tbk   

  

  

Indo Farma Tbk   

  

  

HM. Sempoerna Tbk   

SMSM    

  

  

SMCB   

  

  

CAKK   

  

  

KIAS   

  

  

           BRPT   

  

  

ESSA   

  

  

JSKY   

  

  

PTSN   

  

  

          CAMP   

  

  

          MYOR   

  

  

DLTA   

  

  

           KAEF   

  

  

INAF   

  

  

HMSP   



 

 

   

  

  

  

  

  

  

  

  

Lampiran 2   

Hasil Data Diperoleh  

Data yang diperoleh Periode 2017-2020  

  

  

39   

  

  

40   

  

  

41   

  

  

42   

  

  

43   

  

  

44   

  

  

45   

  

  

46   

  

  

47   

  

  

Mitra Keluarga Karya Sehat Tbk   

  

  

Siloam International Hospitals   

  

  

Tribayan Tirta Tbk   

  

  

Akasha Wira International Tbk   

  

  

PT. Fortune  Tbk   

  

  

Fast Food Indonesia Tbk   

  

  

Indorama Synthetics Tbk   

  

  

Toba Pulp Lestari Tbk   

  

  

  

Mustika Ratu   

  

  

MIKA   

  

  

SILO   

  

  

ALTO   

  

  

ADES   

  

  

FORU   

  

  

FAST   

  

  

INDR   

  

  

           INRU   

          

  

           MRAT   

  



 

Tahun  Nama  TAG  DER  DPR  PBV  

2017  AKPI    4.947291  1.436797  0.550997  0.44  

2018  AKPI    8.841387  1.488512  0  2.41  

2019  AKPI    -9.56337  1.230421  0.135166  0.2  

2020  AKPI    -4.77201  1.012554  0  0.29  

2017  TRIS    -7.80892  0.529815  0.790911  0.91  

2018  TRIS    16.15616  0.777008  0.784876  2.36  

2018  BRPT  2.48031  1.606359  0.377818  1.09  

2019  BRPT  14.98714  1.606291  0.176205  3.51  

2020  BRPT  6.971508  1.603613  0.746405  1.47  

2018  ESSA  8.637692  1.855891  0  5.98  

2019  ESSA  -3.15961  1.902744  0  1.89  

2020  ESSA  -11.5333  1.540421  0  0.75  

2017  EKAD    13.41749  0.202092  0.146733  2.73  

2018  EKAD    7.091127  0.177599  0.169869  0.82  

2019  EKAD    13.47372  0.135701  0.270834  1.88  

2020  EKAD    11.74772  0.136101  0.25495  0.92  

2017  INTP   -4.26826  0.175398  0.838816  3.29  

2019  INTP   -0.29081  0.200495  1.103183  3.03  

2020  INTP   -1.31038  0.233061  1.477517  2.4  

2018  TRST    27.04289  0.915139  0.453799  2.5  

2019  TRST    1.496447  1.000046  0.360814  0.49  

2020  TRST    -2.89078  0.863103  0.1916  0.52  

2017  CPIN    1.352353  0.561561  0.367334  3.13  

2018  CPIN    12.68851  0.425655  0.201756  6.11  

2019  CPIN    15.17803  0.393071  0.531259  5.06  

2020  CPIN    6.153536  0.334463  0.345371  1.58  

2017  INKP   10.98209  1.372615  0.028133  0.68  

2018  INKP   14.62854  1.320281  0.064602  1.16  

2019  INKP   -2.84496  1.1225  0.138609  0.76  

2020  INKP   -0.0679  0.999294  0.063566  0.95  

2017  TKIM   3.555398  1.587458  0.031303  0.67  

2018  TKIM   14.83686  1.40056  0.027292  3.93  

2019  TKIM   3.277927  1.210554  0.064985  1.66  



 

2020  TKIM   0.35375  1.031875  0.035852  1.44  

2017  SMCB  -0.69184  1.727044  0  0.89  

2018  SMCB  -4.88738  1.909316  0  2.25  

 

2019  SMCB  4.82296  1.802318  0  1.29  

2020  SMCB  15.98251  1.740898  0.042376  2.46  

2020  CAKK  7.57155  0.573648  0  0.28  

2017  KIAS  -4.95069  0.238919  0  1.05  

2018  KIAS  -3.57427  0.258029  0  1.1  

2019  KIAS  -27.7363  0.36012  0  3.06  

2020  KIAS  -17.0741  0.198447  0  0.88  

2018  BRPT  2.48031  1.606359  0.377818  1.09  

2019  BRPT  1.987138  1.606291  0.176205  3.51  

2020  BRPT  6.971508  1.603613  0.746405  2.47  

2017  WIIM  -9.45026  0.253167  0.802996  0.62  

2018  WIIM  2.436284  0.249033  0  0.29  

2019  WIIM  3.500208  0.2578  0.192551  0.34  

2020  WIIM  24.23356  0.36142  0.042877  5.96  

2018  SMBR    9.440917  0.594302  0.481911  1  

2019  SMBR    0.599318  0.599885  0.630818  1.26  

2020  SMBR    2.977873  0.683499  0.560831  3.1  

2017  SMGR    10.70979  0.633116  0.441659  1.93  

2018  SMGR    3.717734  0.562666  0.268046  2.08  

2020  SMGR    -2.25647  1.187909  0.095153  2.07  

2017  GGRM    6.049559  0.582451  0.650996  3.82  

2018  GGRM    3.501036  0.530959  0.643648  3.57  

2019  GGRM    13.82119  0.5442  0.459771  2  

2020  GGRM    -0.57963  0.336092  0  1.35  

2019  HMSP  9.227817  0.426659  0.993511  6.85  

2020  HMSP  -2.41397  0.642582  1.623854  0.79  

2017  CINT   19.34238  0.246693  0.188999  5.87  

2018  CINT   3.106354  0.264238  0.646927  0.73  

2019  CINT   6.127971  0.338291  0.456996  0.78  

2017  ICBP   9.402709  0.555747  0.548328  5.11  

2018  ICBP   8.689694  0.513495  0.577377  5.37  



 

2019  ICBP   12.63463  0.451358  0.31397  4.88  

2018  INDF    9.204568  0.933974  0.702345  1.31  

2019  INDF    -0.3514  0.7748  0.334487  1.28  

2018  CAMP  -17.0832  0.134233  0.285  2.3  

2019  CAMP  5.302669  0.130573  0.325842  2.35  

2020  CAMP  2.77481  0.130145  0  1.85  

2017  MYOR  15.42612  1.028168  0.29495  6.14  

2018  MYOR  14.93969  1.059305  0.350226  6.86  

2019  MYOR  8.22099  0.920706  0.323025  4.62  

2020  MYOR  3.884782  0.754652  0.326482  5.38  

 

2017  DLTA  9.942437  0.171405  0.515128  3.21  

2018  DLTA  11.62385  0.186388  0.615655  3.43  

2019  DLTA  -6.40186  0.175039  1.204206  0.49  

2017  MRAT  6.964042  0.356182  0  2.24  

2018  MRAT  2.922134  0.391098  0  0.21  

2019  MRAT  4.078074  0.445206  0  0.18  

2020  MRAT  5.074112  0.634829  0  0.21  

2017  DVLA   7.151825  0.469933  0.687784  1.97  

2018  DVLA   2.555667  0.402045  0.595091  0.81  

2019  DVLA   9.743587  0.40111  0.539349  2.93  

2020  DVLA   8.565821  0.49795  0.73942  2.04  

2017  SIDO   5.709707  0.090589  0.72493  2.82  

2018  SIDO   5.681404  0.14987  0.986492  4.34  

2019  SIDO   5.750461  0.151678  0.792419  6.24  

2020  SIDO   9.065132  0.194856  0.828667  5.5  

2017  KAEF  32.16404  1.369718  0.161241  5.83  

2018  KAEF  -4.05002  1.740817  0  5.34  

2019  INAF  9.130629  0.195926  0.427103  5.7  

2017  KLBF    9.207659  0.186446  0.476769  4.66  

2018  KLBF    11.67473  0.213051  0.49372  4.55  

2019  KLBF    11.34767  0.234636  0.447303  3.8  

2020  KLBF    12.83112  0.169091  0.698013  6.53  

2017  MIKA  8.008791  0.14371  0  5.15  

2018  MIKA  9.562363  0.163466  0.324018  5.94  



 

2019  MIKA  14.27873  0.155007  0.323843  6.05  

2020  MIKA  1.29898  0.218195  0  0.92  

2018  SILO  0.608712  0.292952  0  1.89  

2019  SILO  8.861009  0.400343  0  1.49  

2020  SILO  12.90447  0.890227  0.294018  2.15  

2017  ASII  16.59586  0.976973  0.280834  1.91  

2018  ASII  2.102341  0.884517  0.422035  1.5  

2019  ASII  -3.90814  0.730346  0.507404  1.25  

2020  ASII  1.026774  0.37208  0.306152  0.92  

2017  AUTO  7.636603  0.410703  0.390665  0.63  

2018  AUTO  23.2962  3.150894  0.502689  5.85  

2020  AUTO  31.38063  1.784538  0  5.08  

2017  JSKY  -4.56015  1.415363  0  1.95  

2018  JSKY  -8.59029  1.133872  0  1.25  

2019  JSKY  1.792687  0.329969  0  0.48  

2020  JSKY  -19.6111  0.567605  0  1.06  

2017  PTSN  14.3659  1.64267  0.142827  0.98  

2020  PTSN  10.29185  1.630899  0.048339  0.65  

2018  SRIL  18.7742  1.754226  0.017243  0.31  

2019  SRIL  9.492756  0.400744  0.281396  2.49  

2020  SRIL  2.498822  0.334002  0.508986  1.86  

2017  TOTO  6.474044  0.615445  -1.00881  1.28  

2018  TOTO  2.473438  0.376957  0.272839  1.22  

2020  TOTO  -1.5635  0.321309  0.472163  1.31  

2018  BATA  -10.1746  0.622208  0  1.73  

2019  BATA  13.85493  0.376267  0.85155  6.19  

2020  BATA  3.200678  0.517752  0.809988  2.4  

2017  MERK  8.086864  0.270932  0.460219  1.94  

2020  MERK  3.528498  0.23964  0.47638  1.76  

2017  TCID  4.337132  0.263502  0.581801  1.1  

2018  TCID  15.36465  0.336485  0.567483  3.95  

2019  TCID  14.64642  0.302717  0.51962  3.75  

2017  SMSM  10.91595  0.272152  0.510572  3.51  

2018  SMSM  8.643278  0.2745  0.691449  3.01  



 

2019  SMSM  -4.78159  1.645896  0  2.03  

2020  SMSM  4.041424  1.866874  0  2.26  

2017  ALTO  -0.57607  1.898244  0  2.29  

2018  ALTO  0.219704  1.96574  0  1.81  

2019  ALTO  9.479999  0.986322  0  1.23  

2020  ALTO  4.884223  0.828698  0  1.13  

2017  ADES  -6.6835  0.448004  0  1.09  

2018  ADES  16.58805  0.368708  0  3.23  

2019  ADES  6.656898  1.125452  0.298676  2.22  

2020  ADES  8.738957  0.940737  0.235263  2.16  

2017  FAST  13.88076  1.051544  0.264314  3.07  

2018  FAST  11.46679  1.98953  0  3.49  

2019  FAST  -26.7262  0.417654  0  0.72  

2020  FAST  0.187963  1.057303  0  0.18  

2019  FORU  20.92506  1.416483  0  3.3  

2017  INRU  10.93988  2.193325  0  0.52  

2018  INRU  -3.37897  2.019653  0  0.68  

2019  INRU  -4.70477  1.772902  0  0.21  

2020  INRU  -0.10172  1.306228  0  0.77  

2017  INDR  -6.497  1.048191  0.406521  0.31  

2018  INDR  -0.10172  1.306228  0  0.77x  

2019  INDR  -6.497  1.048191  0.406521  0.31x  

  

  

Lampiran 3  

Hasil Cetak Olah Data  

Analisis Deskriptif  

  

Descriptive Statistics  

  
N  Minimum  Maximum  Mean  Std. Deviation  

TAG  155  -27.74  
32.16 

3.15  5.1162  9.29614  
DER  155  .09  .7900  .60578  

DPR  155  -1.01  1.62  .3054  .34029  

PBV  155  .18  6.86  

  

2.3861  1.80674  

Valid N (listwise)  155        



 

  

Uji Asumsi Klasik a. Uji Normalitas  

 

  

  

  

  

  

  

  

  

  

  

One-Sample Kolmogorov-Smirnov Test  

  Unstandardize 

d Residual  

N  
155  

.0000000  

1.53634622  

.108  

.108  

 

Normal Parametersa,b  

Mean  

Std. Deviation  

Absolute  
Most Extreme Differences  Positive  

 Negative  -.070  

1.342  
Kolmogorov-Smirnov Z  

Asymp. Sig. (2-tailed)  .054  

a. Test distribution is Normal.  

b. Calculated from data.  



 

                                                                               

b. Uji Multikolinieritas  

  

                                                                             Coefficientsa  

Model  
Unstandardized  

Coefficients  

Standardized  

Coefficients  

t  Sig.  
Collinearity  

Statistics  

B  Std. Error  Beta  Tolerance  VIF  

(Constant)  

TAG  
1  

DER  

DPR  

1.846  .276    6.686  .000      

.092  .014  .474  6.769  .000  .978  1.022  

-.260  .222  -.087  -1.168  .245  .862  1.161  

.899  .396  .169  2.273  .024  .862  1.160  

a. Dependent Variable: PBV  

  

c. Uji Heteroskedastisitas  

                                                                      Coefficientsa  

Model   Unstandardized Coefficients  
Standardized  

Coefficients  

T   Sig.   

B  Std. Error  Beta  

1  

(Constant)  1.085  .160  
   

6.760  
 

.000  

TAG  .011  .008  .118  
 

1.454  
 

.148  

DER  .008  .129  .006  
 

.065  
 

.948  

DPR  .284  .230  .107  
 

1.236  
 

.218  

a. Dependent Variable: Abs_RES  

  

  

d. Uji Autokorelasi (Tes Durbin Watson)  

  

Tabel .. Hasil Uji Autokorelasi  

Du < Dl < 4-Du  Keterangan  

1,328 < 1,7003 < 2,672  Tidak terjadi autokorelasi  

Sumber: Hasil olah data SPSS  

   



 

Lampiran output  

Model Summaryb  

Model  R  R Square  
Adjusted R  

Square  

Std. Error of the  

Estimate  

Durbin-Watson  

1  .526a  .277  .263  1.55153  1.7003  

a. Predictors: (Constant), DPR, TAG, DER  

b. Dependent Variable: PBV  

  

  

Analisis Regresi Berganda  

  
Coefficientsa  

Model   Unstandardized Coefficients  
Standardized  

Coefficients  

t  Sig.  

B  Std. Error  Beta  

1  

(Constant)  

TAG  

DER  

DPR  

1.846  .276    6.686  .000  

.092  .014  .474  6.769  .000  

-.260  .222  -.087  -1.168  .245  

.899  .396  .169  2.273  .024  

a. Dependent Variable: PBV  

  

Uji F  
ANOVAa  

Model  
 

Sum of Squares  df  
 

Mean Square  F  Sig.  

1  Regression  139.209  
 

3  46.403  19.276  .000b  

Residual  363.495  151  2.407      

 
Total  502.704  154  

      

a. Dependent Variable: PBV  

b. Predictors: (Constant), DPR, TAG, DER  

  

  

Uji T  

Coefficientsa  



 

Model  Unstandardized Coefficients  
Standardized  

Coefficients  

t  Sig.  

B  Std. Error  Beta  

(Constant)  

TAG  
1  

DER  

DPR  

1.846  .276    6.686  .000  

.092  .014  .474  6.769  .000  

-.260  .222  -.087  -1.168  .245  

.899  .396  .169  2.273  .024  

a. Dependent Variable: PBV  

  

  

Koefisien Determinasi  

Model Summaryb  

 

a. Predictors: (Constant), DPR, TAG, DER  

b. Dependent Variable: PBV  

  

Model   R   R Square   Adjusted R  

Square   

Std. Error of the  

Estimate   

1   .526 a   .277   .263   1.55153   


