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LAMPIRAN

Lampiran 1: Tabulasi Data Penelitian

KODE | Tahun X1 X2 X3 X4 Y1 Y2

ADRO | 2014 0,97 0,50 0,06 | 11,87 5,60 0,81

ADRO | 2015 0,78 0,51 0,06 | 13,39 4,50 0,36

ADRO | 2016 0,72 0,28 0,04 | 13,31 9,00 1,18

ADRO | 2017 0,67 0,96 0,04 | 13,38 | 13,10 1,07

ADRO | 2018 0,64 1,89 0,03 1424 | 11,10 0,60

AKRA | 2014 1,48 0,70 0,06 | 11,87 | 13,26 2,84

AKRA | 2015 1,09 0,56 0,06 | 13,39 | 14,53 3,89

AKRA | 2016 0,96 0,48 0,04 | 13,31 | 12,97 3,06

AKRA | 2017 0,86 1,53 0,04 | 13,38 | 14,45 2,82

AKRA | 2018 1,01 2,21 0,03 14,24 | 16,08 1,80

ASII 2014 0,96 3,64 0,06 | 11,87 | 18,39 2,6
ASII 2015 0,94 4,32 0,06 | 13,39 | 12,34 1,92
ASII 2016 0,87 3,39 0,04 | 13,31 | 13,08 2,54
ASII 2017 0,89 3,97 0,04 | 13,38 | 14,82 2,15
ASII 2018 0,98 5,44 0,03 | 14,24 | 15,70 1,98

BBCA | 2014 6,06 | 10,17 0,06 | 11,87 | 21,19 4,33

BBCA | 2015 5,60 | 14,88 0,06 | 13,39 | 20,12 3,66

BBCA | 2016 4,97 | 15,18 0,04 | 13,31 | 18,30 3,49

QY VI ) UK ) Q) KN KN [N S U QRN 2
Olo|N|loalrw|N|a|o|Y|® | N|e O~ IWINI=

BBCA | 2017 4,68 | 25,37 0,04 | 13,38 | 17,75 4,11

20 | BBCA | 2018 4,40 | 33,45 0,03 | 14,24 | 17,04 4,46
21 | BBNI 2014 5,59 9,26 0,06 | 11,87 | 17,75 1,86
22 | BBNI 2015 526 | 10,39 0,06 | 13,39 | 11,65 1,19
23 | BBNI 2016 552 | 10,94 0,04 | 13,31 | 12,78 1,19
24 | BBNI 2017 579 | 1547 0,04 | 13,38 | 13,65 1,83
25 | BBNI 2018 6,08 | 18,45 0,03 | 14,24 | 13,67 1,58
26 | BBRI 2014 7,21 10,60 0,06 | 11,87 | 24,82 2,94
27 | BBRI 2015 6,76 | 17,43 0,06 | 13,39 | 22,46 2,49
28 | BBRI 2016 584 | 21,12 0,04 | 13,31 ] 17,86 2,04
29 | BBRI 2017 573 | 34,21 0,04 | 13,38 | 17,36 2,68
30 | BBRI 2018 592 | 45,05 0,03 | 14,24 | 19,45 2,57
31 | BBTN 2014 10,80 1,20 0,06 | 11,87 9,35 1,08
32 | BBTN 2015 11,40 1,83 0,06 | 13,39 | 13,35 0,99
33 | BBTN 2016 10,20 1,46 0,04 | 13,31 | 13,69 1,02
34 | BBTN 2017 10,34 2,23 0,04 | 13,38 | 13,98 1,75
35 | BBTN 2018 11,06 3,20 0,03 | 14,24 | 11,78 1,16
36 | BMRI 2014 7,16 | 19,68 0,06 | 11,87 | 19,70 2,54
37 | BMRI 2015 6,16 | 23,27 0,06 | 13,39 | 17,70 1,81
38 | BMRI 2016 538 | 24,41 0,04 | 13,31 9,565 1,77
39 | BMRI 2017 522 | 25,25 0,04 | 13,38 | 12,61 2,2
40 | BMRI 2018 509 | 31,74 0,03 | 14,24 | 13,98 1,95
41 | GGRM | 2014 0,75 | 15,55 0,06 | 11,87 | 16,24 3,66
42 | GGRM | 2015 0,67 | 35,04 0,06 | 13,39 | 16,98 2,78
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Lanjutan Lampiran 1: Tabulasi Data Penelitian

No | KODE | Tahun X1 X2 X3 X4 Y1 Y2

43 | GGRM | 2016 0,59 | 24,67 0,04 13,31 | 16,87 3,27

44 | GGRM | 2017 0,58 | 30,12 0,04 13,38 | 18,38 | 4,04

45 | GGRM | 2018 0,53 | 27,15 | 0,03 14,24 | 17,27 3,75

46 | ICBP 2014 0,66 6,24 0,06 | 11,87 | 16,83 5,26
47 | ICBP 2015 0,62 9,16 0,06 | 13,39 | 17,84 4,79
48 | ICBP 2016 0,56 8,64 0,04 13,31 | 19,63 5,61
49 | ICBP 2017 0,56 | 10,46 0,04 13,38| 17,43 5,11
50 | ICBP 2018 0,51 | 10,29 0,03 | 14,24 | 20,52 5,56
51 | INDF 2014 1,08 2,27 0,06 | 11,87 | 12,48 1,45
52 | INDF 2015 1,13 3,48 0,06 | 13,39 8,60 1,05
53 | INDF 2016 0,87 2,99 0,04 13,31 | 11,99 1,55
54 | INDF 2017 0,88 4,90 0,04 | 13,38 | 11,00 1,43
55 | INDF 2018 0,93 8,04 0,03 | 14,24 9,94 1,35
56 | INTP 2014 0,17 2,97 0,06 | 11,87 | 21,28 3,96
57 | INTP 2015 0,16 3,57 0,06 | 13,39 | 18,25 3,44
58 | INTP 2016 0,15 2,95 0,04 13,31 | 14,81 2,23
59 | INTP 2017 0,18 3,79 0,04 | 13,38 7,57 3,29
60 | INTP 2018 0,16 3,26 0,03 | 14,24 4,12 3,01
61 | JSMR | 2014 1,79 0,83 0,06 | 11,87 | 10,64 4,2
62 | JSMR | 2015 1,97 0,91 0,06 | 13,39 | 10,67 2,87
63 | JSMR | 2016 2,27 1,26 0,04 13,31 | 11,04 2,26
64 | JSMR | 2017 3,31 1,71 0,04 13,38| 11,40 2,53
65 | JSMR | 2018 3,08 3,35 0,03 | 14,24 | 10,08 1,65
66 | KLBF 2014 0,27 1,16 0,06 | 11,87 | 21,61 9,3
67 | KLBF 2015 0,25 1,51 0,06 | 13,39 | 18,81 5,66
68 | KLBF 2016 0,22 1,18 0,04 13,31 | 18,86 6,01
69 | KLBF 2017 0,20 1,58 0,04 | 13,38 | 17,66 5,97
70 | KLBF 2018 0,19 1,54 0,03| 14,24 | 16,33 4,89
71 | LPKR 2014 1,14 0,18 0,06 | 11,87 | 17,77 1,44
72 | LPKR 2015 1,18 0,21 0,06 | 13,39 5,41 1,26
73 | LPKR 2016 1,07 0,28 0,04 | 13,31 5,56 0,76
74 | LPKR 2017 0,90 0,98 0,04 | 13,38 2,87 0,43
75 | LPKR 2018 0,93 2,14 0,03 | 14,24 0,60 0,28
76 | MNCN | 2014 0,45 4,24 0,06 | 11,87 | 20,05 4,14
77 | MNCN | 2015 0,51 4,89 0,06 | 13,39 | 13,35 2,77
78 | MNCN | 2016 0,50 3,63 0,04 | 13,31 | 15,63 2,57
79 | MNCN | 2017 0,54 5,30 0,04 13,38 | 15,99 1,9
80 | MNCN | 2018 0,54 3,53 0,03 | 14,24 | 15,09 0,94
81 | PGAS | 2014 1,10 9,53 0,06 | 11,87 | 25,23 4,24
82 | PGAS | 2015 1,15 9,08 0,06 | 13,39 | 13,32 1,6
83 | PGAS | 2016 1,16 4,37 0,04 | 13,31 9,73 1,62
84 | PGAS | 2017 0,97 3,91 0,04 | 13,38 4,64 0,98
85 | PGAS | 2018 1,48 3,94 0,03 ] 1424 | 11,39 1,04
86 | SMGR | 2014 0,37 3,62 0,06 | 11,87 | 22,29 4,09
87 | SMGR | 2015 0,39 4,16 0,06 | 13,39 | 16,49 2,46
88 | SMGR | 2016 0,45 3,98 0,04 | 13,31 | 14,83 1,91
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No KODE | Tahun X1 X2 X3 X4 Y1 Y2
89 SMGR | 2017 0,61 5,71 0,04 13,38 6,71 1,93
90 SMGR | 2018 0,56 5,87 0,03 14,24 9,43 2,15
91 TLKM 2014 0,64 | 22,80 0,06 11,87 | 2490 | 3,57
92 TLKM 2015 0,78 | 37,60 0,06 13,39 | 2496 | 3,35
93 TLKM 2016 0,70 34,87 0,04 13,31 27,64 | 4,23
94 TLKM 2017 0,77 58,01 0,04 13,38 | 29,16 | 3,99
95 TLKM 2018 0,76 73,58 0,03 14,24 | 23,00 3,5
96 UNTR 2014 0,56 0,85 0,06 11,87 12,55 | 1,68
97 UNTR 2015 0,57 0,83 0,06 13,39 7,11 | 1,61
98 UNTR 2016 0,50 0,65 0,04 13,31 11,98 | 1,97
99 UNTR 2017 0,73 0,79 0,04 13,38 16,14 | 2,78
100 | UNTR 2018 1,04 1,22 0,03 1424 | 20,15 | 1,87
Lampiran 2: Deskriptif Statistik
Descriptive Statistics
Std.
N Range | Minimum | Maximum Mean Deviation
Std.
Statistic | Statistic | Statistic Statistic Statistic Error Statistic
DER 100 11,25 0,15 11,40 | 2,3038 | 0,2823 2,8233
BRAND 100 73,40 0,18 73,58 | 9,9794 | 1,3223 | 13,2234
INFLATION 100 0,03 0,03 0,06 | 0,0460 | 0,0012 0,0121
EXCHANGE 100 2,37 11,87 14,24 | 13,2380 | 0,0769 0,7686
ROE 100 28,56 0,60 29,16 | 14,7956 | 0,5499 5,4991
PBV 100 9,02 0,28 9,30 | 2,6530 | 0,1533 1,5327
Valid N (listwise) 100
Lampiran 3: Uji Asumsi Klasik
A. Uji Multikolinieritas
1) Profitabilitas
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta Tolerance VIF
1 (Constant) 42,011 12,362
DER -,185 236 -,069 ,864 1,158
BRAND ,246 ,037 ,591 ,835 1,198
INFLATION 18,638 43,705 ,049 511 1,958
EXCHANGE -2,281 821 -,319 503 1,989

a. Dependent Variable: ROE
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2)

Nilai Perusahaan

Coefficients?
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Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta Tolerance VIF
1 (Constant) 2,495 3,461
DER -,159 ,063 -,213 ,858 1,165
BRAND -,007 ,012 -,058 ,570 1,753
INFLATION -3,595 11,565 -,034 ,510 1,962
EXCHANGE -156 226 -,078 465 2,150
ROE 186 027 666 629 1,589

a. Dependent Variable: PBV

B. Uji Heteroskedastisitas

1)

2)

Profitabilitas

Coefficients?

Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta Sig.

1 (Constant) 2,300 7,133 ,322 748
DER -,162 ,093 -176 -1,739 ,085
BRAND -,018 ,020 -,092 -,889 376
INFLATION 16,590 25,257 ,092 657 513
EXCHANGE 074 AT4 ,022 155 877

a. Dependent Variable: abs_res

Nilai Perusahaan
Coefficients?
Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) ,556 1,930 288 774
DER -,061 ,024 -,234 -2,549 ,120
BRAND -,020 ,006 -,367 -3,224 202
INFLATION -5,463 6,463 -,107 -,845 ,400
EXCHANGE -,002 126 -,003 -,019 ,985
ROE ,062 015 462 4,066 ,300

a. Dependent Variable: abs_res
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C. Uji Autokorelasi

Profitabilitas

Model Summary®
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Adjusted R Std. Error of Durbin-
Model R R Square Square the Estimate Watson
1 ,6082 ,370 ,343 4,45630 ,953
a. Predictors: (Constant), EXCHANGE, DER, BRAND, INFLATION
b. Dependent Variable: ROE
Nilai Perusahaan
Model Summary®
Adjusted R Std. Error of Durbin-
Model R R Square Square the Estimate Watson
1 6857 469 441 1,14575 947
a. Predictors: (Constant), ROE, DER, INFLATION, BRAND, EXCHANGE
b. Dependent Variable: PBV
Tabel Durbin-Watson (DW), a = 5%
k=1 k=2 k=3 k=4 k=5
f dL duU dL dU dL dU dL du dL dU
6 0.6102 1.4002
7 0.6996 1.3564 0.4672 1.8964
8 0.7629 1.3324 0.5591 1.7771 0.3674 2.2866
9 0.8243 1.3199 0.6291 1.6993 0.4548 2.1282 0.2957 2.5881
10 0.8791 1.3197 0.6972 1.6413 0.5253 2.0163 0.3760 24137 0.2427 2.8217
11 0.9273 1.3241 0.7580 1.6044 0.5948 1.9280 0.4441 2.2833 0.3155 2.6446
12 0.9708 1.3314 08122 1.5794 0.6577 1.8640 0.5120 2.1766 0.3796 2.5061
13 1.0097 1.3404 0.8612 1.5621 0.7147 1.8159 0.5745 2.0943 0.4445 2.3897
14 1.0450 1.3503 0.9054 1.5507 0.7667 1.7788 0.6321 2.0296 0.5052 2.2959
15 1.0770 1.3605 0.9455 1.5432 0.8140 1.7501 0.6852 1.9774 0.5620 22198
16 1.1062 1.3709 0.9820 1.5386 0.8572 1.7277 0.7340 1.9351 0.6150 2.1567
17 1.1330 1.3812 1.0154 1.5361 0.8968 1.7101 0.7790 1.9005 0.6641 2.1041
18 1.1576 1.3913 1.0461 1.5353 0.9331 1.6961 0.8204 1.8719 0.7098 2.0600
19 1.1804 1.4012 1.0743 1.5355 0.9666 1.6851 0.8588 1.8482 0.7523 2.0226
20 1.2015 1.4107 1.1004 1.5367 0.9976 1.6763 0.8943 1.8283 0.7918 1.9908
21 1.2212 1.4200 1.1246 1.5385 1.0262 1.669%4 09272 18116 0.8286 1.9635
22 1.2395 1.4289 1.1471 1.5408 1.0529 1.6640 0.9578 1.7974 0.8629 1.9400
23 1.2567 1.4375 1.1682 1.5435 1.0778 1.6597 0.9864 1.7855 0.8949 1.9196
24 1.2728 1.4458 1.1878 1.5464 1.1010 1.6565 1.0131 1.7753 0.9249 1.9018
25 1.2879 1.4537 1.2063 1.5495 1.1228 1.6540 1.0381 1.7666 0.9530 1.8863




Lampiran 4: Goodness of Fit

A. Hasil Uji F

1)

Profitabilitas
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ANOVA?
Sum of Mean
Model Squares df Square F Sig.
1 Regression 1107,197 4| 276,799 13,939 ,0000
Residual 1886,565 95 19,859
Total 2993,762 99
a. Dependent Variable: ROE
b. Predictors: (Constant), EXCHANGE, DER, BRAND, INFLATION
2) Nilai Perusahaan
ANOVA?
Sum of Mean
Model Squares df Square F Sig.
1 Regression 109,183 5 21,837 16,634 ,000°
Residual 123,397 94 1,313
Total 232,581 99
a. Dependent Variable: PBV
b. Predictors: (Constant), ROE, DER, INFLATION, BRAND, EXCHANGE
B. Hasil Uji R?
1) Profitabilitas
Model Summary
Adjusted R | Std. Error of the
Model R R Square Square Estimate
1 ,6082 ,370 ,343 4,45630
a. Predictors: (Constant), EXCHANGE, DER, BRAND, INFLATION
2) Nilai Perusahaan

Model Summary

Adjusted R | Std. Error of the
Model R R Square Square Estimate
1 ,6852 ,469 441 1,14575

a. Predictors: (Constant), ROE, DER, INFLATION, BRAND, EXCHANGE
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C. Hasil Uji t
1) Profitabilitas

Coefficients?

Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 41,659 12,349 3,374 ,001
DER 113 ,161 ,058 ,700 485
BRAND 239 ,035 575 6,844 ,000
INFLATION -18,302 43,726 -,048 -1,419 ,006
EXCHANGE -2,255 821 -,315 1,747 ,007

a. Dependent Variable: ROE

2) Nilai Perusahaan
Coefficients?
Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 2,374 3,360 707 482
DER -,144 ,041 -,266 1,479 ,001
BRAND ,011 ,011 ,092 2,967 ,036
INFLATION -3,531 11,253 -,033 2,314 754
EXCHANGE -,140 219 -,270 -2,638 525
ROE 185 ,026 663 7,002 ,000

a. Dependent Variable: PBV
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Titik Persentase Distribusi t (df =1 - 40)

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
1 1.00000 307768 6.31375 12.70620 31.82052 63.65674 | 318.30884

2 0.81650 1.88562 291999 4.30265 6.96456 9.92484 2232712

3 0.76489 1.63774 2.35336 3.18245 4.54070 5.84001 10.21453

4 0.74070 1.53321 213185 277645 3.7T4695 4.60409 7.17318

5| 072669 147588 | 201505 | 257058 | 3.38403 | 4.03214 5.89343

6 0.71756 1.43976 1.84318 2.44691 3.14267 3.70743 5.20763

T 0.711114 1.41492 1.89458 2.36462 299795 3.49948 4.78529

8 0.70639 1.39682 1.85955 2. 30600 2.89646 3.35539 4.50079

9| 070272 138303 |  1.83311 226216 | 282144 | 324984 4.29681

10 0.69981 1.37218 1.81246 222814 2.76377 3.16927 4.14370

1 0.69745 1.36343 1.79588 2.20099 2.71808 3.10581 4.02470

12 0.69548 1.35622 1.78229 217881 268100 3.05454 3.92963

13 | 069383 135017 | 1.77083 | 216037 | 265031 3.01228 3.85198

14 | 069242 134503 |  1.76131 214470 | 262449 | 297684 3.78739

15 0.69120 1.34061 1.75305 213145 260248 2.946T1 3.73283

16 0.69013 1.33676 1.74588 21199 2.58349 2.92078 3.68615

17 | 0.68920 133338 | 1.73961 210982 | 256693 | 289823 3.64577

18 | 068835 133039 | 1.73406 | 210092 | 255238 | 287844 3.61048

19 0.68762 1.32773 1.72913 2.09302 253948 2.86093 3.57940

20 0.68695 1.32534 1.72472 2.08596 252798 2.84534 3.55181

Keterangan:

Menentukan tingkat signifikan dengan taraf signifikan (a) = 0,05.

» N = 20 (jumlah sampel penelitian) dan k = 4 (jumlah variabel penelitian).

Menentukan t-tabel dengan rumus = (a:2;n—-k—1).

t-tabel = (0,05:2;20-4-1)= (0,025 ; 15) = + 2,131 (untuk Profitabilitas)

» N = 20 (jumlah sampel penelitian) dan k = 5 (jumlah variabel penelitian).

Menentukan t-tabel dengan rumus = (a:2;n—-k—1).

t-tabel =(0,05:2;20-5-1)=(0,025; 14) = + 2,144 (untuk Nilai Perusahaan)

Apabila nilai t-hitung > t tabel = berpengaruh, sementara bila t-hitung < t tabel =

tidak berpengaruh.



