Lampiran 1

LAMPIRAN

Daftar Perusahaan yang dijadikan Sampel

No. | Kode Emiten Nama Perusahaan
1 BELL Trisula Textile Industries Thk
2 HDTX Panasia Indo Resources Tbk
3 RICY Ricky Putra Globalindo Tbk
4 RDTX Roda Vivatex Tbk
5 STAR Star Petrochem Thk
6 TRIS Trisula Internasional Thk
8 UNIT Nusantara Inti Corpora Tbk
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Lampiran 2

Data Penelitian

1. Dividend Payout Ratio (DPR)

Kode Emiten | Tahun Deviden Earning After Tax DPR
BELL 2015 | Rp 71,000,000 Rp 32,770,801,413 0.00
HDTX Rp (303,146,046) Rp (355,659,019) 0.85
RICY Rp  2,566,870,040 Rp 13,465,713,464 0.19
RDTX Rp 22,763,000,000 Rp 258,656,574,637 0.09
STAR Rp 83,398,565 Rp 306,885,570 0.27
TRIS Rp  9,930,732,142 Rp 44,185,600,626 0.22
UNIT Rp 417,110,307 Rp 385,953,128 1.08
BELL 2016 | Rp  2,482,500,000 Rp 7,682,789,498 0.32
HDTX Rp (250,141,841) Rp (393,567,640) 0.64
RICY Rp  1,925,152,530 Rp 14,033,426,519 0.14
RDTX Rp 20,085,000,000 Rp 260,009,476,018 0.08
STAR Rp 269,766,622 Rp 462,555,307 0.58
TRIS Rp  8,363,570,600 Rp 25,213,015,324 0.33
UNIT Rp 801,355,113 Rp 860,775,733 0.93
BELL 2017 | Rp 213,400,000 Rp 14,950,959,786 0.01
HDTX Rp (635,090,687) Rp (847,049,209) 0.75
RICY Rp  1,925,152,530 Rp 16,588,562,698 0.12
RDTX Rp 24,192,000,000 Rp 246,909,721,574 0.10
STAR Rp 635,385,637 Rp 594,726,798 1.07
TRIS Rp  5,237,063,126 Rp 14,198,889,550 0.37
UNIT Rp 635,385,637 Rp 1,062,124,056 0.60
BELL 2018 | Rp  4,350,000,000 Rp 24,022,782,725 0.18
HDTX Rp (66,185,715) Rp (229,988,885) 0.29
RICY Rp  1,925,152,530 Rp 18,480,376,459 0.10
RDTX Rp 14,784,000,000 Rp 267,384,570,823 0.06
STAR Rp 20,161,168 Rp 173,591,040 0.12
TRIS Rp  5,234,640,010 Rp 44,842,442,824 0.12
UNIT Rp 401,012,884 Rp 506,523,774 0.79
BELL 2019 | Rp  5,075,000,000 Rp 23,213,651,840 0.22
HDTX Rp (64,595,523) Rp (65,673,323) 0.98
RICY Rp  1,925,152,530 Rp 17,219,044,542 0.11
RDTX Rp 24,158,564,388 Rp 232,773,280,699 0.10
STAR Rp  1,951,068,297 Rp 1,951,111,404 1.00
TRIS Rp  2,093,856,004 Rp 41,484,677,098 0.05
UNIT Rp 577,070,603 Rp 676,975,255 0.85
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2. Investment Opportunity Set
Ko.de Tahun Lembar Saham Harga Saham Total Ekuitas 10S
Emiten beredar Penutupan
BELL

1,450,000,000 Rp 500 | Rp 184,587,910,180 3.93
HDTX

3,601,462,800 Rp 895 | Rp 1,395,961,824 2,309.02
RICY

641,717,510 Rp 159 | Rp  400,079,043,512 0.26
RDTX | 2015 268,800,000 Rp 5,225 | Rp 1,589,564,948,731 0.88
STAR 4,800,000,602 Rp 50 | Rp 489,676,008,886 0.49
TRIS

1,045,446,325 Rp 304 | Rp 337,810,852,786 0.94
UNIT

10,774,600 Rp 275 | Rp 242,974,314,739 0.01
BELL

1,450,000,000 Rp 520 | Rp 191,653,147,639 3.93
HDTX

3,601,462,800 Rp 470 | Rp 1,178,467,095 1,436.35
RICY

641,717,510 Rp 146 | Rp  412,499,070,065 0.23
RDTX | 2016 268,800,000 Rp 10,000 | Rp 1,828,463,127,984 1.47
STAR 4,800,000,602 Rp 55 | Rp 490,025,951,324 0.54
TRIS

1,045,531,525 Rp 320 | Rp 346,627,180,477 0.97
UNIT

10,774,600 Rp 416 | Rp  244,021,820,832 0.02
BELL

1,450,000,000 Rp 210 | Rp  240,879,358,132 1.26
HDTX 3,601,462,800 Rp 550 | Rp 333,535,189 5,938.82
RICY

641,717,510 Rp 154 Rp 430,265,371,696 0.23
RDTX | 2017 268,800,000 Rp 7,500 | Rp 2,054,961,766,461 0.98
STAR 4,800,000,602 Rp 76 | Rp  490,282,287,552 0.74
TRIS

1,047,587,802 Rp 312 | Rp 356,231,586,783 0.92
UNIT

10,774,600 Rp 400 | Rp 245,258,328,306 0.02
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BELL 1,450,000,000 Rp 240 | Rp 323,022,913,129 1.08
HDTX 3,601,462,800 Rp 126 | Rp 136,139,442 3,333.23
RICY

641,717,510 Rp 164 | Rp 444,909,486,046 0.24
RDTX 2018 268,800,000 Rp 6,000 Rp 2,313,423,014,628 0.70
SSTM 1,170,909,181 Rp 452 | Rp  215,250,324,630 2.46
TRIS

1,047,587,802 Rp 220 | Rp 631,779,448,585 0.36
UNIT

10,774,600 Rp 258 | Rp 245,948,082,067 0.01
BELL

1,450,000,000 Rp 520 | Rp 277,052,787,220 2.72
HDTX 3,601,462,800 Rp 120 | Rp 70,157,076 6,160.11
RICY

641,717,510 Rp 149 | Rp 457,256,377,463 0.21
RDTX 2019 268,800,000 Rp 120 | Rp 2,524,704,640,419 0.01
STAR 4,800,000,602 Rp 153 | Rp  490,018,704,992 1.50
TRIS

3,141,443,805 Rp 266 | Rp 660,613,650,580 1.26
UNIT

10,774,600 Rp 179 | Rp  246,734,101,429 0.01
3. Return On Assets
Ko.de Tahun Earning After Tax Total Asset ROA
Emiten
BELL Rp 32,770,801,413 Rp 410,774,206,789 0.080
HDTX Rp (355,659,019) Rp 4,878,367,904 -0.073
RICY Rp 13,465,713,464 Rp 1,198,193,867,892 0.011
RDTX 2015 Rp 258,656,574,637 Rp 1,872,158,609,529 0.138
STAR Rp 306,885,570 Rp 729,020,553,284 0.000
TRIS Rp 44,185,600,626 Rp 577,786,346,557 0.076
UNIT Rp 385,953,128 Rp 460,539,382,260 0.001
BELL Rp 7,682,789,498 Rp 387,981,312,196 0.020
HDTX 5016 |RP (393,567,640) | Rp 4,743,579,758 | -0.083
RICY Rp 14,033,426,519 Rp 1,288,683,925,066 0.011
RDTX Rp 260,009,476,018 Rp 2,101,753,788,854 0.124




STAR Rp 462,555,307 | Rp 690,187,353,961 | 0.001
TRIS Rp 25,213,015324 | Rp 639,701,164,511 | 0.039
UNIT Ro 860,775,733 | Rp 432,913,180,372 | 0.002
BELL Rp 14,950,959,786 | Rp 465,965,155,745 | 0.032
HDTX Rp  (847,049,209) | Rp  4,035,086,385 | -0.210
RICY Rp 16,588,562,698 | Rp 1,374,444,788,282 0.012
RDTX | 2017 | Rp 246,909,721,574 | Rp 2,280,461,717,989 0.108
STAR Ro 594,726,798 | Rp 614,705,038,056 | 0.001
TRIS Rp 14,198,889,550 | Rp 544,968,319,987 | 0.026
UNIT Rp  1,062,124,056 | Rp 426,384,622,878 | 0.002
BELL Rp 24,022,782,725 | Rp 584,733,176,234 | 0.041
HDTX Rp  (229,988,885) | Rp 586,940,667 | -0.392
RICY Rp 18,480,376,459 | Rp 1,539,602,054,832 0.012
RDTX | 2018 | Rp 267,384,570,823 | Rp 2,526,489,781,165 0.106
STAR Rp 173,591,040 | Rp 579,813,156,839 | 0.000
TRIS Rp 44,842,442,824 | Rp1,157,884,379,902 0.039
UNIT Rp 506,523,774 | Rp 419,701,649,147 | 0.001
BELL Rp 23,213,651,840 | Rp 590,884,444,113 | 0.039
HDTX Rp (65,673,323) | Rp 423,791,061 | -0.155
RICY Rp 17,219,044,542 | Rp 1,619,854,736,252 0.011
RDTX | 2019 | Rp 232,773,280,699 | Rp 2,795,788,452,762 0.083
STAR Rp  1,951,111,404 | Rp 615,956,006,710 | 0.003
TRIS Rp 41,484,677,098 | Rp1,147,246,311,331 0.036
UNIT Rp 676975255 | Rp 417,735,266,590 | 0.002
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4. Firm Size
Kode Tahun Total Asset Firm
Emiten Size
BELL Rp 410,774,206,789 26.74
HDTX Rp 4,878,367,904 22.31
RICY Rp 1,198,193,867,892 27.81
RDTX 2015 | Rp  1,872,158,609,529 | 28.26
STAR Rp 729,020,553,284 27.31
TRIS Rp 57,786,346,557 24.78
UNIT Rp 460,539,382,206 26.86
BELL Rp 387,981,312,196 26.68
HDTX Rp 4,743,579,758 22.28
RICY Rp 1,288,683,925,066 27.88
RDTX 2016 Rp 2,101,753,788,854 28.37
STAR Rp 690,187,353,961 27.26
TRIS Rp 639,701,164,511 27.18
UNIT Rp 432,913,180,372 26.79
BELL Rp 465,965,155,745 26.87
HDTX Rp 4,035,086,385 22,12
RICY Rp 1,374,444,788,282 27.95
RDTX 2017 Rp 2,280,461,717,989 28.46
STAR Rp 614,705,038,056 27.14
TRIS Rp 544,968,319,987 27.02
UNIT Rp 426,384,622,878 26.78
BELL Rp 584,733,176,234 27.09
HDTX Rp 586,940,667 20.19
RICY Rp 1,539,602,054,832 28.06
RDTX 2018 Rp 2,526,489,781,165 28.56
STAR Rp 579,813,156,839 27.09
TRIS Rp 1,157,884,379,902 27.78
UNIT Rp 419,701,649,147 26.76
BELL Rp 590,884,444,113 27.10
HDTX Rp 423,791,061 19.86
RICY Rp 1,619,854,736,252 28.11
RDTX 2019 Rp 2,795,788,452,762 28.66
STAR Rp 615,956,006,710 27.15
TRIS Rp 1,147,246,311,331 27.77
UNIT Rp 417,735,266,590 26.76
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Lampiran 3

Hasil SPSS

Hasil Uji Statistik Deskriptif
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Descriptive Statistics

N Minimum Maximu Mean Std.
m Deviation
Statistic Statistic Statistic Statistic Std. Error Statistic
TRANSFORM_X1 30 ,10 1,98 ,8192 ,09735 ,563321
TRANSFORM_X2 30 ,00 37 ,1407 ,02290 ,12544
TRANSFORM_X3 30 4,98 5,35 5,2309 ,01392 ,07624
TRANSFORM_Y 30 ,04 1,04 ,5116 ,05203 ,28499
Valid N (listwise) 30

Frequency

4

Histogram

1

Dependent Variable: DEVIDEN

2

Regression Stancardized Residual

Hasil Uji Normalitas Sebelum Transformasi

Mean =1,76E-15
Std. Dev.=0,935
M=33
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Hasil Uji Normal P-P Plot

Normal P-P Plot of Regression Standardized Residual
Dependent Variable: DEVIDEN
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Observed Cum Prob
One-Sample Kolmogorov-Smirnov Test
One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual
N 35
Normal Parameters®® Mean ,0000000
Std. ,31814888
Deviation
Most Extreme Differences Absolute ,197
Positive , 197
Negative -,114
Test Statistic ,197
Asymp. Sig. (2-tailed) ,001°
a. Test distribution is Normal.
b. Calculated from data.
c. Lilliefors Significance Correction.
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Hasil Uji Normalitas Setelah Transformasi

Histogram
Dependent Variable: TRANSFORM_Y
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Std. Dev. = 0,947
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Normal P-P Plot of Regression Standardized Residual
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Hasil Uji Multikolinearitas
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Coefficients?

Model Collinearity Statistics
Tolerance VIF
1 (Constant)
TRANSFORM_X1 ,766 1,306
TRANSFORM_X2 ,701 1,427
TRANSFORM_X3 ,802 1,246
a. Dependent Variable: TRANSFORM_Y

Regression Studentized Residual

Hasil Uji Heteroskedastisitas dengan Gafik Scatterplot

Scatterplot

Dependent Variable: TRANSFORM_Y

Regression Standardized Predicted Value




Hasil Uji Autokorelasi dengan Uji Run Test

Runs Test
Unstandardized
Residual
Test Value® ,03221
Cases < Test Value 15
Cases >= Test Value 15
Total Cases 30
Number of Runs 16
z ,000
Asymp. Sig. (2-tailed) 1,000

Hasil Uji Regresi Berganda
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Coefficients?

Model Unstandardized Coefficients Standardized T Sig.
Coefficients
B Std. Error Beta
1 | (Constant) 6,160 2,741 2,248 ,033
TRANSFORM_ X1 -,134 ,077 -,251 -1,751 ,092
TRANSFORM_X2 -1,196 ,341 -,526 -3,510 ,002
TRANSFORM_X3 -1,027 ,524 -,275 -1,960 ,061
Hasil Uji T
Coefficients®
Model Unstandardized Coefficients Standardized T Sig.
Coefficients
B Std. Error Beta
1 | (Constant) 6,160 2,741 2,248 ,033
TRANSFORM_ X1 -,134 ,077 -,251 -1,751 ,092
TRANSFORM_X2 -1,196 341 -,526 -3,510 ,002
TRANSFORM_X3 -1,027 ,524 -,275 -1,960 ,061




T Tabel Distribusi T

Tabel Distribusi T

’a:
0.005 0.01 0.025 0.05 0.1
63.6567 31.8205 12.7062 6.3138 3.0777
9.9248 6.9646 4.3027 2.9200 1.8856
5.8409 4.5407 3.1824 2.3534 1.6377
4.6041 3.7469 2.7764 2.1318 1.5332
4.0321 3.3649 2.5706 2.0150 1.4759
3.7074 3.1427 2.4469 1.9432 1.4398
3.4995 2.9980 2.3646 1.8946 1.4149
3.3554 2.8965 2.3060 1.8595 1.3968
3.2498 2.8214 2.2622 1.8331 1.3830
10 3.1693 2.7638 2.2281 1.8125 1.3722
11 3.1058 2.7181 2.2010 1.7959 1.3634
12 3.0545 2.6810 2.1788 1.7823 1.3562
13 3.0123 2.6503 2.1604 1.7709 1.3502
14 2.9768 2.6245 2.1448 1.7613 1.3450
15 2.9467 2.6025 2.1314 1.7531 1.3406
16 2.9208 2.5835 2.1199 1.7459 1.3368
17 2.8982 2.5669 2.1098 1.7396 1.3334
18 2.8784 2.5524 2.1009 1.7341 1.3304
19 2.8609 2.5395 2.0930 1.7291 1.3277
20 2.8453 2.5280 2.0860 1.7247 1.3253
21 2.8314 2.5176 2.0796 1.7207 1.3232
22 2.8188 2.5083 2.0739 1.7171 1.3212
23 2.8073 2.4999 2.0687 1.7139 1.3195
24 2.7969 2.4922 2.0639 1.7109 1.3178
25 2.7874 2.4851 2.0595 1.7081 1.3163
26 2.7787 »,2.0555 1.7056 1.3150
27 2.7707 23472/ 2.0518 1.7033 1.3137
28 2.7633 2.4671 2.0484 1.7011 1.3125
29 2.7564 2.4620 2.0452 1.6991 1.3114
30 2.7500 2.4573 2.0423 1.6973 1.3104

CONOUNSWN = o

Rumus : /2 ; n-K-1

Hasil Koefisien Determinasi (R?)

Model Summary®

Mode R R Adjusted R Std. Error of Durbin-

I Square Square the Estimate Watson

1 ,768% ,590 ,543 ,19264 2,000




