LAMPIRAN-LAMPIRAN

Lampiran 1 Daftar Sampel Penelitian

No Kode Nama Emiten
1 ADES | Akasha Wira International Tbk
2 BUDI | Budi Starch & Sweetener Tbk
3 CEKA | Wilmar Cahaya Indonesia Tbk
4 DLTA | Delta Djakarta Tbk
5 DVLA | Darya-Varia Laboratoria Tbk
6 GGRM | Gudang Garam Tbk
7 HMSP | H.M. Sampoerna Tbk
8 KLBF | Kalbe Farma Tbk
9 MERK | Merck Tbk
10 MLBI | Multi Bintang Indonesia Tbk
11 MYOR | Mayora Indah Tbk
12 PYFA | Pyridam Farma Tbk
13 SIDO Industri Jamu dan Farmasi Sido Muncul Tbk
14 SKBM | Sekar Bumi Tbk
15 SKLT Sekar Laut Tbk
16 STTP Siantar Top Tbk
17 TCID Mandom Indonesia Tbk
18 TSPC Tempo Scan Pacific Tbk
19 ULTJ Ultra Jaya Milk Industry & Trading Company Tbk

20 UNVR | Unilever Indonesia Tbk
21 WIIM Wismilak Inti Makmur Tbk




Lampiran 2 Data Penelitian

NO | KODE [ TAHUN [ROA | Ln | MDL | CR [DAR| EP | RES_I
L ADES 12015 105 111,82 870|139 050 [1.06 | -0.127
2 | BUDL 12015 1o01 | 12,51 | 1.893,95 | 1,00 |0.66 | 0,83 | 0,01735
3| CERA T 2015 007 11207 [ 798 153 057 252 | -0,1941
4|PETA | 2015 o018 12,02 [2.07 | 642 |08 | 1,55 | 0.11984
> |DVLA 1 2015 1008 | 12,04 |15 |352 029 | 1,00 | -0.0025
6 |GORM | 2015 1610 |13.80 [3.80  [1.77 |040 | 116 | -0,0591
7O|AMSP 20151007 11358 (352|657 |06 |2.68 | 0.16394
8 |KLBE | 2015 1045 |13,04 [2.80 |30 020 |137 | 0.0986
O |MERK 12015 1920|1181 (280  |3.65 026 | 145 |0.15578
O IMEBL | 2015 104 11232 [(534) |0.58 |0.64 |[124 | -0,0331
HOMYOR | 201510 1y 1305 344 237 054 [137 | 0.1431
12 ] PYFA 12015 1600 | 1120 | (649) | 008 |037 | 131 | -0,0442
13 ]8ID0 12015 1646 | 1245 | 146 928 0,07 |0.79 | 0.12665
14 | SKBM | 2005 1005 | 11,88 |10 | 1,12 |0.55 0,06 | -0,1325
IS SKLT 12015 1605 | 11,58 | 2433 | 119 | 0.60 2,09 | -0,2008
1o |STTP | 2015 1510 | 1228 [2419 | 1,19 029 | 141 | 00479
70 TCID 12005106 | 1232 | 260 499 |08 | 117 | 022599
18 |TSPC | 2015 1608 | 12,80 [3.04  [254 031 |2.62 | -00421
O JULTT 2015 o5 | 12,55 |2.85 375 021 | 136 | 0.10173
20 [UNVR 12015 1037 11320 | (1041) 0,65 0,69 243 | 001743




20 WIM 20154 01 19013 | 284 |2.89 030 | 185 | -0,083
22 | ADES | 2016 |0,07 |11.89 |7.15 | 164 |050 |125 | -0,1134
23 'BUDI | 2016 | 0,01 | 1247 |647 | 135 0,60 |138 | -02516
24 | cEKA | 2016 | 0,18 | 12,15 |6.86 | 219 |038 |3.96 | -0,0073
25 IpLTA | 2016|021 | 12,08 |0.85 | 7.60 | 0,15 |0.84 | 0,16066
26 1 bvia | 2016 | 0,00 1209|235 237 030 | 133 | 002742
271 GGrRM | 2016 | 0,11 |1380 |376 | 194 |037 | 240 | -0,066
28 I umsp | 2016|030 |13.63 |3.51  |523 020 | 442 | 014711
29 | KLBF | 2016 | 0,15 | 1318 | 2,67  |413 |08 |2.44 |0,08332
301 MERK | 2016|021 | 1187 | 267|422 |022 | 148 |0,15914
SUUMIBL | 2016 043 | 1236 | (7.68) | 0,68 |0.64 | 223 | 0,13414
32 I MYOR | 2016 |01 |1311 |222 | 1868|052 | 270 | -0.4273
3 I pyFa | 2016 0,03 1122|480 219 |037 | 053 | -0,0488
3 1smo | 2016 |06 |1248 | 162|832 |008 | 141 | 0,12794
35 skBM | 2016 | 0,02 | 12,00 |2985 | 111 |063 |1.81 | -02548
36 1 skt | 2016 0,04 | 1175 | 1562 | 132 |048 | 137 20,13
37 1stre | 2016 007 | 1237|724 | 165 |050 | 176 | -0,1334
3B rem | 2016 007 | 1234|265 |532 |08 | 178 | 001384
39 Irspe | 2016 0,08 | 12,82 1335  |2.65 030 [252 | -0,0327
Y lurty | 2016 017 12,63 205 484 018 | 1,92 | 01107
AV UNVR | 2016 038 | 1322 | (934) |06l 072 460 | -0,039
2 wiM | 2016 008 | 1203 240 339 027 | 1,68 | 0.00078




43

ADES | 2017 005 | 11,92 |1650 |120 050 | 1,09 | -0,1277
“ 0 gupt | 2017 |002 | 1247 [2074 |12 059 | 140 | -02377
S cERA | 2017 |008 | 1214 [7.83 222 035 416 | -0,0932
4 prra | 2017 021 | 1203 (073|864 | 015 |0.78 | 0,14583
Y7 pvea | 2017 |00 | 1222|205 |266 | 032 |137 | 0.00416
B GorM | 2017 002 | 1382 (394 194 037 |247 | -0,0557
4 T umsp | 2017 029 | 1363|358 527 |021 | 453 | 012876
SO I kiBF | 2017 |05 1322|258 | 451 |06 | 234 | 0,08358
SUIMERK | 2017 0,17 1193 [3.00  |3.08 027 | 1,54 | o0,10185
S2 | MLBI | 2017 | 0,53 | 12,40 | (1492) | 083 |058 | 2,14 | 026873
3 I MYOR | 2017 |01 1317|207 | 17.96 | 0,51 | 2,67 | -0,4088
S IpyFa | 2017 004 11201397  |352 | 032 1055 | -0,0235
S 1sipo | 2017 |07 1250 | 181 | 7.81 |0.08 | 135 |0,14118
3 IskeM | 2017 0,02 | 1221|567  |164 037 |1.62 | -0,0999
STISKLT | 2017 |0,04 |11.80 | 1643 | 126 |052 | 142 | -0,1565
B STt | 2017 0,09 1237 480 | 264 |041 |1.89 | -0,076
P lrem | 2017 008 | 1237|266 491 021 |1.80 000192
60 | rspc | 2017 007 1287 [3,14 252 |032 |237 | -0,0526
Ul urty | 2017 |04 1271 | 186|419 |09 | 1,67 | 008725
62 1 unvrR | 2017 037 | 1328 | 898) 063 |073 |421 | -0,048
O3 I winv | 2017 003 1209 | 201|536 |020 | 157 20,03
64 | ADES | 2018 |0,06 |1195|791 | 139 |045 | 1,05 | -0,0882




65

BUDI | 2018 | 001 | 1253 |(7.06) |04 |064 | 131 | -02655
66 | cEkA | 2018 |008 |12,07 558 |511 |06 398 | -0,0094
57 I bLta | 2018 022 1218|075 | 720 |0.16 |0.82 | 017353
8 I bvia | 2018 |02 1223|206 | 289 029 | 146 | 0,04049
91 GGrM | 2018 |0.11 |13.84 |411  |206 |035 |2.74 | -0,0536
701 imsp | 2018 029 | 13,67 |3.68 | 430 |024 |452 | 0,11982
Ul kiBE | 2018 |04 1326|252 | 466 |016 | 224 | 007696
72 I MERK | 2018|129 |1195|232 | 137 1083 | 0,79 |0.90099
3 IMLBI | 2018 |042 |12.46 | (1021) | 078 |0.60 | 2,02 |0,15573
"I MYOR | 2018 0,10 1325 3,05 | 265 |051 |2.64 | -0,1727
S UpyFA | 2018 0,05 | 1127|430  |276 |036 |0.60 | -0,0435
6 lsipo | 2018 020 |1252 1235|419 |03 |138 | 0,19796
7T IskBM | 2018|001 |1225 828 | 138 |041 |1.61 | -0,1313
8 lskir | 2018 0,04 | 11,87 | 1598 122 |055 | 149 | -0,1718
st | 2018 |00 1242 |492 | 185 037 | 1,72 | -0,0322
801 tcip | 2018 007 [1239 240 [586 |09 | 171 | -0,0039
81 rspc | 2018 007 | 1290 [326 252 |031 |237 | -0,0533
82 vty | 2018 |013 [1274 | 254|440 |04 | 176 | 0.10211
83 1 unvr | 2018 [045 [1331 | (13.86) | 073 |0.64 |398 |0,08973
8 Twim | 2018 004 12,00 1,90 592 020 | 147 | -0,0278
85 1 ADES | 2019 |00 | 11,92 |474  |200 | 031 | 1,13 |0,03685
8 | Bupr | 2019 |002 |1248 | (2829) | 091 |057 | 164 | -02274




87

CEKA | 2019 |0,15 | 12,14 |369 |480 |0,19 |3,05 |007524
8 I prta | 2019 [022 [1205 073|805 |0.15 | 080 |0,16703
8 1 pvia | 2019 |02 [1226 206|291 029 | 146 | 0,04152
01 GorM | 2019 [0.14 1390 |412  |2.06 |035 |279 | -0,0339
oVl imsp | 2019 027 1371 366  |3.28 |030 |411 | 0,08597
92 | KLBF | 2019 | 0,13 |1331 |2.62  |435 |018 |2.16 |0,05815
93 | MERK | 2019 | 0,06 |12,00 | 1,83 | 251 |024 | 0,78 | 0,03631
%I MLBI | 2019 |4.16 |1146 |(871) |073 |604 |7.87 |0,17944
95 I MYOR | 2019 |01 |1328 |277 343 |048 | 254 | -0,1541
% | pyFA | 2019 |005 |1128 359 |353 035 | 059 | -0,0405
°71smo | 2019 023 1255|236 | 412 |013 | 146 | 02241
% | skBM | 2019 |0,00 |1226 953 | 133 |043 | 1,70 | -0,1532
9 1kt | 2019 |006 |1190 | 1506 | 129 052 | 1,77 | -0.148
100/ srrp | 2019 |07 | 1246 | 464  |285 025 | 199 | 009411
01 rem | 2019 | 006 | 1241|239 |558 021 | 175 | -0,0246
120 rspc | 2019|007 | 1292 [3.06  |2.78 | 031 |244 | -0,0565
130 ety | 2019 |06 | 1282 [2.17  |444 |014 | 1,72 |0.12882
1041 UNVR | 2019 036 | 1331 | (9.46) | 065 074 | 403 | -0,0692
105 wim | 2019 002 | 1201 176|602 020 | 143 | -00522




Lampiran 3 Hasil Output data menggunakan SPSS

1. Statistik Deskriptif

Descriptive Statistics

Minimu | Maximu Std.
N m m Mean Deviation

ROA 105 ,00 4,16 ,1832 42228
Ln 105 11,20 13,90 12,4836 ,64351
MDL KRJ 105 -28,29| 1893,95| 21,0975 184,68568
CE 105 ,08 18,68 3,4015 2,94544
DAR 105 ,07 6,04 ,4109 ,58316
PRTN_ASST 105 ,06 7,87 1,9717 1,14759
Valid N 105

(listwise)

2. Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardiz
ed Residual

N 105
Normal Parameters®®  Mean ,0000000
Std. ,15971788

Deviation
Most Extreme Absolute ,083
Differences Positive ,083
Negative -,070
Test Statistic ,083
Asymp. Sig. (2-tailed) ,072°

a. Test distribution is Normal.
b. Calculated from data.

c. Lilliefors Significance Correction.




3. Uji Multikolinieritas

Coefficientsa
Collinearity Statistics
Model Tolerance VIF
1 (Constant)
Ln ,583 1,714
MDL KRJ ,959 1,043
CE ,928 1,077
DAR ,522 1,917
PRTN ASST ,433 2,307
a. Dependent Variable: ROA
4. Uji Heteroskedastisitas
Model Summary®
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 ,266% ,071 ,024 ,08129

a. Predictors: (Constant), PRTN_ASST, CE, MDL KRJ,

Ln, DAR

b. Dependent Variable: RESS

5. Uji Autokorelasi

Runs Test
Unstandardiz
ed Residual

Test Value? -,00942
Cases < Test Value 52
Cases >= Test 53
Value
Total Cases 105
Number of Runs 57
Z ,687
Asymp. Sig. (2- ,492
tailed)

a. Median



6. Analisis Regresi Linier Berganda

Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -,436 ,389 -1,119 ,266
Ln ,020 ,033 ,030 ,612 ,542
MDL KRJ ,000 ,000 -,069| -1,774 ,079
CR ,016 ,006 ,114 2,896 ,005
DAR ,661 ,038 I13| 17,346 ,000
PRTN_ASS ,023 ,021 ,062 1,080 ,283
T
a. Dependent Variable: ROA
7. Uji Koefisien Determinasi (R2)
Model Summary®
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 ,926% ,857 ,850 ,16370
a. Predictors: (Constant), PRTN_ASST, CE, MDL KRJ,
Ln, DAR
b. Dependent Variable: ROA
8. Uji Simultan (F)
ANQOVA?
Sum of
Model Squares Df Mean Square F Sig.
1 Regression 15,892 5 3,178 118,607 ,000°
Residual 2,653 99 ,027
Total 18,545 104

a. Dependent Variable: ROA
b. Predictors: (Constant), PRTN_ASST, CE, MDL KRJ, Ln, DAR




9. Uji Parsial (t)

Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -,436 ,389 -1,119 ,266
Ln ,020 ,033 ,030 ,612 ,542
MDL KRJ ,000 ,000 -,069| -1,774 ,079
CR ,016 ,006 ,114 2,896 ,005
DAR ,661 ,038 I13| 17,346 ,000
PRTN_ASS ,023 ,021 ,062 1,080 ,283
T

a. Dependent Variable: ROA




Lampiran 4 Tabel t

Pr 0.25 0.10 0.05 0.025 0.01 0.005 0.001
df 0.50 0.20 0.10 0.050 0.02 0.010 0.002
81 0.67753 1.29209 1.66388 1.98969 2.37327 2.63790 3.19392
82 0.67749 1.29196 1.66365 1.98932 2.37269 2.63712 3.19262
83 0.67746 1.29183 1.66342 1.98896 2.37212 2.63637 3.19135
84 0.67742 1.29171 1.66320 1.98861 2.37156 2.63563 3.19011
85 0.67739 1.29159 1.66298 1.98827 2.37102 2.63491 3.18890
86 0.67735 1.29147 1.66277 1.98793 2.37049 2.63421 3.18772
87 0.67732 1.29136 1.66256 1.98761 2.36998 2.63353 3.18657
88 0.67729 1.29125 1.66235 1.98729 2.36947 2.63286 3.18544
89 0.67726 1.29114 1.66216 1.98698 2.36898 2.63220 3.18434
90 0.67723 1.29103 1.66196 1.98667 2.36850 2.63157 3.18327
91 0.67720 1.29092 1.66177 1.98638 2.36803 2.63094 3.18222
92 0.67717 1.29082 1.66159 1.98609 236757 2.63033 3.18119
93 0.67714 1.29072 1.66140 1.98580 236712 2.62973 3.18019
94 0.67711 1.29062 1.66123 1.98552 2.36667 2.62915 3.17921
95 0.67708 1.29053 1.66105 1.98525 2.36624 2.62858 3.17825
96 0.67705 1.29043 1.66088 1.98498 2.36582 2.62802 3.17731
97 0.67703 1.29034 1.66071 1.98472 2.36541 2.62747 3.17639
98 0.67700 1.29025 1.66055 1.98447 2.36500 2.62693 3.17549
99 0.67698 1.29016 1.66039 1.98422 2.36461 2.62641 3.17460
100 0.67695 1.29007 1.66023 1.98397 2.36422 2.62589 3.17374
101 0.67693 1.28999 1.66008 1.98373 2.36384 2.62539 3.17289
102 0.67690 1.28991 1.65993 1.98350 2.36346 2.62489 3.17206
103 0.67688 1.28982 1.65978 1.98326 2.36310 2.62441 3.17125
104 0.67686 1.28974 1.65964 1.98304 2.36274 2.62393 3.17045
105 0.67683 1.28967 1.65950 1.98282 2.36239 2.62347 3.16967
106 0.67681 1.28959 1.65936 1.98260 2.36204 2.62301 3.16890
107 0.67679 1.28951 1.65922 1.98238 236170 2.62256 3.16815
108 0.67677 1.28944 1.65909 1.98217 236137 2.62212 3.16741
109 0.67675 1.28937 1.65895 1.98197 2.36105 2.62169 3.16669
110 0.67673 1.28930 1.65882 1.98177 2.36073 2.62126 3.16598
111 0.67671 1.28922 1.65870 1.98157 236041 2.62085 3.16528
112 0.67669 1.28916 1.65857 1.98137 2.36010 2.62044 3.16460
113 0.67667 1.28909 1.65845 1.98118 2.35980 2.62004 3.16392
114 0.67665 1.28902 1.65833 1.98099 2.35950 2.61964 3.16326
115 0.67663 1.28896 1.65821 1.98081 235921 2.61926 3.16262
116 0.67661 1.28889 1.65810 1.98063 2.35892 2.61888 3.16198
117 0.67659 1.28883 1.65798 1.98045 2.35864 2.61850 3.16135
118 0.67657 1.28877 1.65787 1.98027 2.35837 2.61814 3.16074
119 0.67656 1.28871 1.65776 1.98010 2.35809 2.61778 3.16013
120 0.67654 1.28865 1.65765 1.97993 2.35782 2.61742 3.15954




Lampiran 5 Tabel f

Titik Persentase Distribusi F untuk Probabilita = 0,05

df untuk pembilang
df untuk (N1)
penyebut
(N2)
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15

91 | 395 | 3.10 | 270 | 247 | 231 | 220 | 2.11 | 204 | 198 | 194 | 1.90 | 186 | 1.83 | 1.80 | 1.78

92 | 394 | 310 | 270 | 247 | 231 | 220 | 211 | 204 | 1.98 | 1.94 | 1.89 | 1.86 | 1.83 | 1.80 | 1.78
93 | 394 | 3.09 | 270 | 247 | 231 | 220 | 211 | 204 | 1.98 | 1.93 | 1.89 | 1.86 | 1.83 | 1.80 | 1.78
94 | 394 | 3.09 | 270 | 247 | 231 | 220 | 211 | 204 | 1.98 | 1.93 | 1.89 | 1.86 | 1.83 | 1.80 | 1.77
95 | 394 | 3.09 | 270 | 247 | 231 | 220 | 211 | 204 | 1.98 | 1.93 | 1.89 | 1.86 | 1.82 | 1.80 | 1.77
96 | 394 | 3.09 | 270 | 247 | 231 | 219 | 211 | 204 | 1.98 | 193 | 1.89 | 1.85 | 1.82 | 1.80 | 1.77
97 | 394 | 3.09 | 270 | 247 | 231 | 219 | 211 | 204 | 1.98 | 193 | 1.89 | 1.85 | 1.82 | 1.80 | 1.77
98 | 394 | 3.09 | 270 | 246 | 231 | 2.19 | 210 | 2.03 | 1.98 | 1.93 | 1.89 | 1.85 | 1.82 | 1.79 | 1.77
99 | 394 | 3.09 | 270 | 246 | 231 | 219 | 210 | 2.03 | 1.98 | 1.93 | 1.89 | 1.85 | 1.82 | 1.79 | 1.77
100 | 394 | 3.09 | 270 | 246 | 231 | 219 | 210 | 2.03 | 1.97 | 193 | 1.89 | 1.85 | 1.82 | 1.79 | 1.77
101 | 394 | 309 | 2.69 | 246 | 230 | 219 | 2.0 | 2.03 | 1.97 | 1.93 | 1.88 | 1.85 | 1.82| 1.79 | 1.77
102 | 393 | 3.09 | 269 | 246 | 230 | 219 | 2.10 | 2.03 | 1.97 | 192 | 1.88 | 1.85| 1.82 | 1.79 | 1.77
103 | 393 | 3.08 | 269 | 246 | 230 | 219 | 2.10 | 2.03 | 1.97 | 192 | 1.88 | 1.85| 1.82 | 1.79 | 1.76
104 | 393 | 3.08 | 269 | 246 | 2.30 | 219 | 2.10 | 2.03 | 1.97 | 192 | 1.88 | 1.85| 1.82 | 1.79 | 1.76
105 | 393 | 3.08 | 2.69 | 246 | 2.30 | 219 | 2.10 | 2.03 | 1.97 | 192 | 1.88 | 1.85| 1.81 | 1.79 | 1.76
106 | 393 | 3.08 | 2.69 | 246 | 230 | 219 | 2.0 | 2.03 | 1.97 | 1.92 | 1.88 | 1.84 | 1.81 | 1.79 | 1.76

107 | 393 | 3.08 | 2.69 | 246 | 230 | 2.18 | 2.10 | 2.03 | 197 | 192 | 1.88 | 1.84 | 1.81 | 1.79 | 1.76

108 | 393 | 3.08 | 269 | 246 | 230 | 2.18 | 2.10 | 203 | 1.97 | 192 | 1.88 | 1.84 | 1.81 | 1.78 | 1.76

109 | 393 | 3.08 | 269 | 245 | 230 | 2.18 | 2.09 | 202 | 1.97 | 192 | 1.88 | 1.84 | 1.81 | 1.78 | 1.76




Lampiran 6 Tabel Chi Square

a
A%
0.99 0.9 0.97 0.9 0.9 0.7 0.5 0.2 0.1 0.0 0.02 0.0 0.00
5 9 5 5 0 5 0 5 0 5 5 1 5
1 7.8794) 6.6349( 5.0239[ 3.8415[ 2.7055( 1.3233] 0.4549 0.1 0.0 0.0039]  0.0010] 0.0002| 0.0000f
015 158
2 10.5966] 9.2103] 7.3778[ 5.9915| 4.6052[ 2.7726( 1.3863 0.5 0.2 0.1026]  0.0506] 0.0201| 0.0100f
754 107
3 12.8382| 11.3449] 9.3484[ 7.8147[ 6.2514] 4.1083] 2.3660 1.2 0.5 03518 0.2158] 0.1148] 0.0717
125 844
4 14.8603| 13.2767) 11.1433( 9.4877[ 7.7794| 5.3853] 3.3567 1.9 1.0 0.7107)  0.4844] 0.2971]  0.2070|
226 636
5 16.7496| 15.0863| 12.8325( 11.0705[ 9.2364| 6.6257] 4.3515 2.6 1.6 1.1455] 0.8312] 0.5543] 0.4117
746 103
6 18.5476] 16.8119] 14.4494[ 12.5916 10.6446| 7.8408] 5.3481 3.4 2.2 1.6354] 1.2373] 0.8721] 0.6757
546 041
7 20.2777) 18.4753] 16.0128( 14.0671f 12.0170] 9.0371] 6.3458 4.2 2.8 216731  1.6899] 1.2390] 0.9893
549 331
8 21.9550] 20.0902| 17.5345( 15.5073 13.3616| 10.2189] 7.3441 5.0 34 2.7326] 2.1797] 1.6465| 1.3444
706 895
9 23.5894] 21.6660] 19.0228( 16.9190( 14.6837| 11.3888] 8.3428 5.8 4.1 3.3251)  2.7004] 2.0879| 1.7349
988 682
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