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LAMPIRAN 

Sampel Penelitian 

No. Kode Perusahaan Nama Perusahaan 

1 ADRO PT Adaro Energi Tbk 

2 AKRA PT AKR Corporindo Tbk 

3 ANTM PT Aneka Tambang Tbk 

4 ICBP PT Indofood CBP Sukses Makmur Tbk 

5 INDF PT Indofood Sukses Makmur Tbk 

6 KLBF PT Kalbe Farma Tbk 

7 PTBA PT Bukit Asam Tbk 

8 TLKM PT Telekomunikasi Indonesia Tbk 

9 UNTR PT United Traktor Tbk 

10 UNVR PT Unilever Indonesisa Tbk 

Hasil olah data (Mc. Excel) 

NO 
KODE 

Perusahaan 
TAHUN 

X1 

(R0A) 

X2 

(PER) 

Y 

(PBV) 

Z 

(DPR) 

1 ADRO 

2017 7,91 8,15 1,07 0,01 

2018 6,73 5,65 0,63 0,01 

2019 6,03 8,23 0,90 0,01 

2020 2,47 20,55 0,82 0,02 

2021 13,56 4,90 1,13 0,01 

2 AKRA 

2017 5,95 5,08 0,56 0,60 

2018 3,33 5,19 0,35 1,33 

2019 3,27 4,53 0,32 1,03 

2020 5,15 2,65 0,24 0,41 

2021 4,83 2,91 0,29 0,47 

3 ANTM 

2017 0,45 110,03 0,81 1,26 

2018 2,63 20,78 0,92 0,05 

2019 0,64 104,13 1,11 1,58 

2020 3,62 40,46 2,44 0,06 

2021 5,66 29,04 2,59 0,22 

4 ICBP 2017 11,21 29,29 5,11 0,09 
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2018 1,36 26,16 5,37 0,11 

2019 13,85 24,26 4,88 0,06 

2020 7,16 15,05 2,22 0,05 

2021 6,69 12,84 1,85 0,32 

5 INDF 

2017 5,82 13,01 1,42 0,40 

2018 5,14 13,18 1,31 0,53 

2019 6,14 11,79 1,28 0,25 

2020 5,36 6,87 0,76 0,28 

2021 6,25 4,96 0,64 0,22 

6 KLBF 

2017 14,76 32,29 5,70 0,42 

2018 13,76 28,53 4,66 0,47 

2019 12,52 29,92 4,55 0,48 

2020 12,41 24,78 3,80 0,44 

2021 12,59 23,42 3,56 0,41 

7 PTBA 

2017 20,68 6,23 2,05 0,13 

2018 21,19 9,67 3,04 0,66 

2019 15,48 7,58 1,66 0,93 

2020 10,01 13,44 1,91 1,52 

2021 22,25 5,79 1,92 0,10 

8 TLKM 

2017 16,48 13,45 3,92 0,36 

2018 13,08 13,77 3,17 0,62 

2019 12,47 14,25 3,35 0,59 

2020 11,97 11,09 2,71 0,52 

2021 12,26 64,57 15,09 0,06 

9 UNTR 

2017 9,81 17,21 2,78 0,30 

2018 12,94 8,87 1,79 0,27 

2019 9,41 7,21 1,31 0,27 

2020 5,40 17,62 1,57 0,31 

2021 0,09 7,79 1,15 0,12 

10 UNVR 

2017 37,05 12,18 16,49 0,95 

2018 44,81 7,61 9,38 0,77 

2019 35,80 8,67 12,13 1,24 

2020 34,89 39,14 56,79 1,03 

2021 30,20 5,45 7,26 1,10 
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Uji Normalitas 

Persamaan 1 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardiz

ed Residual 

N 50 

Normal Parameters
a,b

 Mean ,0000000 

Std. Deviation ,29190879 

Most Extreme 

Differences 

Absolute ,100 

Positive ,093 

Negative -,100 

Test Statistic ,100 

Asymp. Sig. (2-tailed) ,200
c,d

 

Monte Carlo Sig. (2-

tailed) 

Sig. ,657
e
 

99% Confidence 

Interval 

Lower 

Bound 
,644 

Upper 

Bound 
,669 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

e. Based on 10000 sampled tables with starting seed 299883525. 
 

Persamaan 2 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardiz

ed Residual 

N 50 

Normal Parameters
a,b

 Mean ,0000000 

Std. Deviation ,68858858 

Most Extreme 

Differences 

Absolute ,149 

Positive ,149 

Negative -,112 

Test Statistic ,149 

Asymp. Sig. (2-tailed) ,008
c
 

Monte Carlo Sig. (2- Sig. ,202
d
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tailed) 99% Confidence 

Interval 

Lower 

Bound 
,191 

Upper 

Bound 
,212 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. Based on 10000 sampled tables with starting seed 926214481. 
 

 

Uji Multikolineritas 

Persamaan 1 

Coefficients
a
 

Model 

Collinearity 

Statistics 

Tolerance VIF 

1 X1 ,963 1,038 

X2 ,963 1,038 

a. Dependent Variable: Z 
 

 

Persamaan 2 

Coefficients
a
 

Model 

Collinearity Statistics 

Tolerance VIF 

1 X1 ,831 1,203 

X2 ,878 1,139 

 Z ,822 1,216 

a. Dependent Variable: Y 
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Uji Autokorelasi 

Persamaan 1 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 .456
a
 .208 .155 .29110 

a. Predictors: (Constant), UT_1, X1, X2 

b. Dependent Variable: Z 

 

 

Persamaan 2 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 .665
a
 .443 .377 .71136 

a. Predictors: (Constant), Z, UT_1, UT_2, X1, X2 

b. Dependent Variable: Y 

 

 
 

Uji Heteroskedastisitas 

Persamaan 1 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,251 ,050  4,976 ,000 

X1 -,003 ,003 -,170 -1,168 ,249 

X2 ,000 ,001 ,057 ,391 ,698 

a. Dependent Variable: ABRESID 
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Persamaan 2 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,500 ,136  3,664 ,001 

X1 -,018 ,006 -,391 -2,720 ,309 

X2 -,006 ,003 -,296 -2,113 ,540 

Transform_

Z 
,561 ,202 ,402 2,780 ,208 

a. Dependent Variable: ABRESID 
 

Uji F persamaan struktural 1 

 

ANOVA
a
 

Model 

Sum of 

Squares Df Mean Square F Sig. 

1 Regression ,902 2 ,451 5,074 ,010
b
 

Residual 4,175 47 ,089   

Total 5,077 49    

a. Dependent Variable: Z 

b. Predictors: (Constant), X2, X1 
 

Uji T Persamaan struktural 1 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,386 ,081  4,769 ,000 

X1 ,012 ,004 ,368 2,732 ,009 

X2 ,004 ,002 ,287 2,132 ,038 

a. Dependent Variable: Z 

 



119 

 

 

 

 

Uji  Determinasi R square Persamaan struktural 1 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 ,421
a
 ,178 ,143 ,29805 

a. Predictors: (Constant), X2, X1 

b. Dependent Variable: Z 
 

 

Uji F persamaan struktural 2 

 

ANOVA
a
 

Model 

Sum of 

Squares df Mean Square F Sig. 

1 Regression 15,913 3 5,304 10,502 ,000
b
 

Residual 23,234 46 ,505   

Total 39,146 49    

a. Dependent Variable: Y 

b. Predictors: (Constant), Z, X2, X1 
 

 

Uji T Persamaan struktural 2 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. B Std. Error Beta 

1 (Constant) 1,203 ,235  5,116 ,000 

X1 -,058 ,011 -,650 -5,217 ,000 

X2 -,017 ,005 -,408 -3,368 ,002 

 Z ,997 ,348 ,359 2,865 ,006 

a. Dependent Variable: Y 
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Uji  determinasi R square Persamaan struktural 2 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,638
a
 ,406 ,368 ,71069 1,460 

a. Predictors: (Constant), Z, X2, X1 

b. Dependent Variable: Y 
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