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LAMPIRAN 1 

 

DAFTAR SAMPEL PERUSAHAAN YANG TERDAFTAR DI JII 

PERIODE 2014-2018 

No. Kode Saham 

Perusahaan 

Nama Perusahaan 

1 AKRA PT. AKR Corporindo Tbk 

2 ASII PT. Astra Internasional Tbk 

3 BSDE PT. Bumi Serpong Damai Tbk 

4 ICBP PT. Indofood CBP Sukses Makmur Tbk 

5 INDF PT. Indofood Sukses Makmur Tbk 

6 KLBF PT. Kalbe Farma Tbk 

7 SMGR PT. Semen Indonesia (Persero) Tbk 

8 TLKM PT. Telekomunikasi Indonesia (Persero) Tbk 

9 UNTR PT. United Tractors Tbk 

10 UNVR PT. Uniliver Indonesia Tbk 
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LAMPIRAN 2 

 

DATA PENELITIAN SAMPEL PERUSAHAAN 

 

No. 
Kode 

Perusahaan 
Tahun DA DKI KA FCF SZ 

1 AKRA 

2014 -0.716 0.33 3 1.228 30.3251 

2015 -0.6379 0.33 3 -0.946 30.35252 

2016 -0.5724 0.40 3 1.628 30.39297 

2017 -0.862 0.50 3 -0.630 30.45378 

2018 -0.8921 0.38 3 0.161 30.62379 

2 ASII 

2014 -0.276 0.36 4 5.229 33.09498 

2015 -0.3955 0.36 4 7.256 33.13405 

2016 -0.3292 0.33 4 19.211 33.19881 

2017 -0.2125 0.36 4 8.833 33.32018 

2018 -0.1945 0.30 4 16.249 33.47373 

3 BSDE 

2014 -0.0542 0.38 3 2.905 30.96803 

2015 -0.0541 0.40 3 -2.634 31.21516 

2016 -0.0554 0.40 3 1.705 31.22262 

2017 -0.0544 0.40 3 4.228 31.4586 

2018 -0.0539 0.40 3 -2.602 31.58421 

4 ICBP 

2014 -0.7773 0.43 3 0.605 30.8463 

2015 -0.7787 0.50 3 1.691 30.91045 

2016 -0.7798 0.50 3 1.947 30.99493 

2017 -0.771 0.50 3 2.260 31.0848 

2018 -0.7684 0.50 3 5.080 31.16812 

5 INDF 

2014 -0.7526 0.38 3 1.102 32.08466 

2015 -0.7684 0.38 3 3.042 32.15098 

2016 -0.7609 0.38 3 13.551 32.03987 

2017 -0.7787 0.38 3 1.364 32.10767 

2018 -0.757 0.38 3 3.065 32.20096 

6 KLBF 

2014 -0.9852 0.33 3 0.821 30.15073 

2015 -0.9953 0.43 3 0.926 30.24816 

2016 -0.9829 0.43 3 0.946 30.35403 

2017 -0.9857 0.43 3 1.242 30.4414 

2018 -0.9812 0.33 3 1.212 30.52948 

7 SMGR 

2014 -0.2623 0.33 4 2.156 31.16659 

2015 -0.2865 0.29 4 1.924 31.27263 

2016 -0.2767 0.29 4 -0.241 31.42035 

2017 -0.2507 0.29 4 -2.109 31.5221 
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2018 -0.2559 0.29 4 0.548 31.5659 

8 TLKM 

2014 -0.47 0.43 5 16.647 32.57904 

2015 -0.4712 0.43 4 4.900 32.74405 

2016 -0.4691 0.43 6 23.158 32.82181 

2017 -0.4718 0.57 6 23.031 32.92173 

2018 -0.4729 0.43 5 21.235 32.95985 

9 UNTR 

2014 -0.6731 0.43 3 3.570 31.73022 

2015 -0.7193 0.33 3 3.708 31.75355 

2016 -0.698 0.33 3 2.755 31.78977 

2017 -0.6067 0.33 3 4.781 32.04093 

2018 -0.6463 0.33 3 20.328 32.38703 

10 UNVR 

2014 -0.0677 0.80 3 5.340 30.28993 

2015 -0.0777 0.80 3 5.938 30.38659 

2016 -0.074 0.80 3 6.108 30.44916 

2017 -0.0813 0.80 3 6.510 30.57052 

2018 -0.074 0.80 3 7.243 30.60261 
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 LAMPIRAN 3 

 

OUTPUT UJI STATISTIK DESKRIPTIF 

 

 

 

 

 

 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. 

Deviation 

DA 49 -1.00 -.05 -.5035 .31644 

DKI 49 .29 .80 .4249 .14223 

KA 49 3.00 6.00 3.4286 .76376 

FCF 49 -2.63 23.16 5.2444 6.82675 

SZ 
49 30.15 33.47 31.526

1 

.97540 

Valid N 

(listwise) 

49     
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LAMPIRAN 4 

 

OUTPUT UJI ASUMSI KLASIK 

1. Uji Normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardiz

ed Residual 

N 49 

Normal Parametersa,b 

Mean .0000000 

Std. 

Deviation 

.16472368 

Most Extreme 

Differences 

Absolute .137 

Positive .095 

Negative -.137 

Kolmogorov-Smirnov Z .959 

Asymp. Sig. (2-tailed) .317 

a. Test distribution is Normal. 

b. Calculated from data. 

 

2. Uji Multikolinearitas 

 

 

 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) -.990 .335  -2.958 .005   

DKI .864 .334 .369 2.588 .013 .782 1.278 

KA .122 .071 .312 1.716 .093 .482 2.077 

FCF -.012 .005 -.401 -2.324 .025 .535 1.869 

SZ .100 .047 .345 2.123 .039 .604 1.656 

a. Dependent Variable: DA 
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3. Uji Heterokedastisitas 

 

4. Uji Autokorelasi 

 

 

Model Summaryb 

Mode

l 

R R Square Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .546a .298 .235 .17205 1.726 

a. Predictors: (Constant), SZ, DKI, FCF, KA 

b. Dependent Variable: DA 
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LAMPIRAN 5 

 

OUTPUT UJI REGRESI LINEAR BERGANDA 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) -.990 .335  -2.958 .005   

DKI .864 .334 .369 2.588 .013 .782 1.278 

KA .122 .071 .312 1.716 .093 .482 2.077 

FCF -.012 .005 -.401 -2.324 .025 .535 1.869 

SZ .100 .047 .345 2.123 .039 .604 1.656 

a. Dependent Variable: DA 
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LAMPIRAN 6 

 

OUTPUT UJI HIPOTESIS 

1. Uji Koefisien Determinasi (R2) 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .546a .298 .235 .17205 1.726 

a. Predictors: (Constant), SZ, DKI, FCF, KA 

b. Dependent Variable: DA 

 

 

2. Uji F 

 

ANOVAa 

Model Sum of 

Squares 

df Mean 

Square 

F Sig. 

1 

Regression .554 4 .139 4.679 .003b 

Residual 1.302 44 .030   

Total 1.856 48    

a. Dependent Variable: DA 

b. Predictors: (Constant), SZ, DKI, FCF, KA 

 

 

3. Uji T 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) -.990 .335  -2.958 .005   

DKI .864 .334 .369 2.588 .013 .782 1.278 

KA .122 .071 .312 1.716 .093 .482 2.077 

FCF -.012 .005 -.401 -2.324 .025 .535 1.869 

SZ .100 .047 .345 2.123 .039 .604 1.656 

a. Dependent Variable: DA 


