ADLN - PERPUSTAKAAN UNIVERSITAS AIRLANGGA

Lampiran 1. Data Penelitian Tahun 2012

KODE Q ROA CR LEV SIZE | Log AGE
BISI 1624 | 0,081 | 8,099 | 0,152 | 7,370 1,46

CKRA | 1,117 | -0,003 | 32,000 | 0,034 | 7,101 1,34

AALI 2,744 | 0203 | 0,684 | 0,326 | 9,427 1,38

ANJT
UNSP | 0,650 | -0,050 | 1,262 | 1,399 | 9,851 2,00
BWPT | 1,799 | 0,053 | 0,650 | 1,949 | 8,500 1,08
GZCO | 0,874 | 0031 | 1,512 | 0,992 | 8,067 1,04
JAWA | 1081 | 0,069 | 0,826 | 0,788 | 7,715 1,96
MAGP
LSIP 2,246 | 0,148 | 3,275 | 0,203 | 8,930 1,70
PALM | 1,433 | -0,052 | 0,900 | 2,685 | 8,098 0,78
SIMP 1,079 | 0,057 | 1,483 | 0,651 | 10,188 1,30
SGRO | 1,497 | 0,081 | 1,108 | 0,552 | 8,328 1,28
SMAR | 1608 | 0177 | 2,099 | 0818 | 9,696 1,70
TBLA 1,127 | 0,047 | 1588 | 1,955 | 8,556 1,59
MBAI
CPRO | 1285 | -0,061 | 05578 | 63,809 | 8,872 151
DSF 1,082 | 0,041 | 3815 | 1,624 | 5403 1,59
IHKP 12,559 | -0,039 | 0,650 | 0,060 | 5,958 gl 1f |
BTEK | 10,358 | 0,009 | 71,250 | 0,514 | 4,691 1,04

Keterangan :
= Perusahaan yang tidak mempunyai saham aktif dan diperdagangkan

= Penggunaan outlier data
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Lampiran 2. Data Penelitian Tahun 2013

KODE Q ROA CR LEV SIZE | Log AGE
BISI 1,119 0,074 7,616 0,161 7,446 1,48
AALI 2,956 0,127 0,450 0,457 9,613 1,40
ANJT 1,101 0,056 3,797 0,090 8,492 1,30
UNSP 0,768 -0,142 0,544 2,701 9,799 2,01
BWPT 1,578 0,029 0,446 1,838 8,732 1,11
DSNG 1,451 0,036 0,831 2,527 8,686 1,52
GZCO 0,737 -0,030 0,747 1,130 8,071 1,08
JAWA 1,060 0,026 0,646 1,087 7,886 1,96
MAGP 0,962 0,000 0,367 0,303 7,118 0,90
LSIP 1,822 0,096 2,486 0,206 8,984 1,71
PALM 1,247 -0,057 1,079 1,580 8,292 0,85
SIMP 0,866 0,023 0,829 0,742 10,242 1,32
SGRO 1,240 0,027 1,051 0,672 8,415 1,30
SSMS 2,484 0,171 2,809 0,598 8,217 1,26
SMAR 1,874 0,049 1,047 1,834 9,819 I8/
TBLA 1,084 0,014 1,120 2,455 8,734 1,60
CPRO 1,100 0,166 1,209 4,489 8,879 1,52
DSFI 0,964 0,047 1,096 1,452 5,541 1,60
IHKP 19,710 | -0,048 4,667 0,053 5,930 4L U5
BTEK 5,307 0,005 0,141 3,458 5,914 1,08
K eterangan :

= Penggunaan outlier data
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Lampiran 3. Deskriptif Data Pendlitian

OLAP Cubes
Tahun M Minimum | Maximurm Mean Std. Deviation
Tobins @ 2012 16 650 10,358 1875 2,296
2013 19 ik 5,307 1,564 1,075
Total 35 650 10,358 1,752 1,726
OLAP Cubes
Tahun M Minimum | Maximum Mean Std. Deviation
ROA 2012 16 -, 061 203 052 Q7T
2013 19 -,142 A7 RIS 073
Total 35 -,142 203 044 074
OLAP Cubes
Tahun M Minimum | Maximum Mean Std. Deviation
CR 2Mm2 16 Aia 71,250 8,196 18,500
2013 149 141 7,616 1,440 1,745
Total 35 41 71,250 4 555 12,810
OLAP Cubes
Tahun M Minimum | Maximum Mean Std. Deviation
LEY 2Mm2 16 034 63,8049 4803 15,726
2013 19 080 4,489 1,462 1,219
Total 35 034 63,809 3,035 10,627
OLAP Cubes
Tahun M Minimum | Maximum Mean Std. Deviation
SIZE 2012 16 4,69 10,188 8175 1,504
2013 19 5541 10,242 8,362 1,225
Total 35 4,691 10,242 8,276 1,342
OLAP Cubes
Tahun M Minimum | Maximum Mean Std. Deviation
LAGE 2012 16 78 2,00 1,422 338
2013 19 85 2Mm 1,405 323
Total 35 i 2,01 1,413 325
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Lampiran 4. Uji Asumsi Klasik Regresi Awal

Variables Entered Removed®

Variables Variables
Madel Entered Removed Method
1 CR, ROA" Entar
2 AGE, LEV, Enter
SIZE"

a. DependentVariahle: Tohins Q
. All requested variahles entered.

Model Summaryb

Durbin-
Madel Watson
2 2561°
a. Predictors:
(Constant), CR,
ROA, LAGE,
LEY, SIZE
b. Dependent
Yariahle:
Tobins @
Coefficients®
Collinearity Statistics
Madel Tolerance YIF
1 ROA a5 1,005
CR HE5 1,005
2 ROA 873 1,146
CR 782 1,278
LEY 14 1,084
SIZE Ga2 1,444
LAGE 881 1,135

a. DependentVariahle: Tohins Q

Casewise Diagnostics®

Predicted
Case Mumber | Std. Residual | Tobins @ Walue Residual
16 2,014 12,559 567270 £,886303
36 4,063 19,710 581438 | 138585623

a. DependentVariahle: Tohins Q
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MNormal P-P Plot of Regression Standardized Residual

Dependent Variable: Tobins Q
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Lampiran 5. Uji Asumsi Klasik Regresi Akhir

Variables Entered Removed®

Variables Variables
Madel Entered Removed Method
1 CR, ROA" . | Enter
2 AGE, LEV, . | Enter
SIZE"

a. DependentVariahle: Tohins Q
. All requested variahles entered.

Model Summaryb

Durbin-
Madel Watson
2 20548
a. Predictors:
(Constant), CR,

ROA LAGE,
LEV, SIZE

b. Dependent
Yariahle:
Tobins @

Coefficients®

Collinearity Statistics

Madel Tolerance YIF
1 ROA 8493 1,007
CR 9483 1,007
2 ROA 896 1,116
CR 728 1,371
LEY 809 1,100
SIZE 682 1,445
LAGE 813 1,085

a. DependentVariahle: Tohins Q
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MNormal P-P Plot of Regression Standardized Residual

Dependent Variable: Tobins Q
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Std. Deviation 1,03279750
Most Extreme Differences  Ahsolute JES
Puositive 65
Megative - 163
Kolmogorov-Smirnov £ ava
Asymp. Sig. (2-tailed) 288

a. Test distribution is Maormal.

b. Calculated from data.
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Scatterplot
Dependent Variable: Tobins Q
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Regression Standardized Predicted Value
Coefficients®
Standardized
Unstandardized Coefficients Coefficients
Madel B Stad. Error Beta ! Sig.
1 (Constant) A34 156 3,458 o2
ROA - 461 1,723 -,043 -, 267 79
CR 027 010 431 2,698 011
2 (Constant) 2,103 1,034 2,035 &1
ROA -,348 1,822 -,032 - 1491 Ba0
CR 17 012 273 1,460 164
LEW -,004 013 -, 058 344 733
SIZE =173 15 -,2849 -1,506 143
LAGE -, 087 413 -,023 -, 138 ,Baz2

a. Dependent Variahle: ABRES2
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Lampiran 6. Hasil Model Regres Linier Berganda

Variables Entered Remowved®

Variables Variables
Model Entered Removed Method
1 CR, ROA" Enter
2 LAGE, LEV, Enter
SIZE®
a. Dependent vVariahle: Tohins Q
b. All requested variahles entered.
Model Summary”
Adjusted R Std. Error of

Madel R R Square Sguare the Estimate
1 a1 610 586 1110605
2 501°P G642 580 1,1182483

a. Predictors: (Constant), CR, ROA
b. Predictors: (Constant), CR, ROA, LAGE, LEV, SIZE
c. DependentYariable: Tobins Q

Coefficients®
Standardized
Unstandardized Coefficients Coeflicients
Madel B Sto. Errar Beta 1 Sig.

1 (Constant) 1,108 233 4 764 .aoo
ROA 3777 2 572 63 1,469 162
CR 1045 15 7B 7,025 Qoo
2 (Constant) 3,041 1,546 1,967 058
ROA 4,752 2,726 205 1,743 0az
CR 097 018 e 5,509 000
LEW 01z 018 074 638 528
SIZE =11 A7z - 086 - G445 524
LAGE -, 7449 B17 =141 -1,214 235

a. DependentVariahle: Tobins @
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Lampiran 7. Tabel Durbin Watson

K=1 K=2 K=3 K= K=5 K=6
dL | dU | dL | dU | dL |dU |dL | dU | dL | dU | dL | dU
6 | 061|140 | - - - - - - - - - -
7 1070 135|047 | 190 | - - - - - - - -
8
9

0,76 | 1,33 | 0,56 | 1,78 | 0,37 | 2,28 - - - - - -
0821132063 | 170 | 046 | 213 | 0,30 | 2,59 - - - -
10 [ 088 | 1,32 | 0,70 | 1,64 | 053 | 202 | 0,38 | 241 | 0,24 | 2,82 - -
11 {093 | 132 | 066 | 1,60 | 0,60 | 1,93 | 0,44 | 228 | 0,32 | 265 | 0,20 | 3,01
121097 133|081 ]158 | 066|186 | 051|218 | 038 | 251 | 0,27 | 2,83
13 /101|134 ]086 |15 | 072|182 |057|209]| 045|239 033 269
14 1105|135 091 |15 | 077|178 | 063 | 203|051 |230]| 039|257
15108 | 1,36 | 095 | 1,54 | 0,82 | 1,75 | 0,69 | 1,97 | 0,56 | 2,21 | 045 | 247
16 [ 1,10 | 1,37 | 098 | 1,54 | 086 | 1,73 | 0,74 | 1,93 | 0,62 | 2,15 | 0,50 | 2,39
17 1113 1138|102 | 154 |09 | 171|078 | 1,90 | 0,67 | 210 | 055 | 2,32
18116 | 139 | 105|153 | 093|169 | 082 | 187 | 0,71 | 206 | 0,60 | 2,56
191118 140|108 | 153|097 | 168 | 0,86 | 1,85 | 0,75 | 2,02 | 0,65 | 2,22
20 /120|141 ]110| 154|100 | 168 [ 090 | 1,83 | 0,79 | 1,99 | 0,69 | 2,21
21 1122|142 113|154 | 103|167 [ 093|181 |083 |19 | 073|212
22 11241143 115|154 | 105|166 | 096 | 1,80 | 0,86 | 1,94 | 0,77 | 2,09
231126 | 144 117|154 | 108 | 166 | 099 | 1,79 | 0,90 | 1,92 | 0,80 | 2,06
24 1127 | 145]119 | 155 | 110 | 166 | 1,01 | 1,78 | 0,93 | 1,90 | 0,84 | 2,04
25129 145|121 | 155|112 |166 | 104 | 177|095 | 189 | 087 | 201
26 | 130 | 146 | 122 | 155|114 | 165|106 | 1,76 | 0,98 | 1,88 | 0,90 | 1,99
27 | 1,32 | 147 | 124|156 | 1,16 | 165 | 108 | 1,76 | 1,01 | 1,86 | 093 | 1,97
28 1133|148 126 |15 | 118|165 (110 | 175|103 | 1,85 | 095 | 1,96
29 | 1341148 127|156 | 120 | 165|112 | 1,74 | 105|184 | 098 | 194
30 (135|149 | 128|157 121 |165| 114 | 174|107 | 1,83 | 1,00 | 1,93
31 (136|150 | 130|157 123 |165| 116 | 174|109 | 1,83 | 1,02 | 1,92
32 1137|150 | 131|157 124 |165|118 | 173|111 |182|104 | 191
33138 | 151|132 158 |126|165]| 119|173 | 113|181 | 106 | 1,90
341139151 133|158 | 127|165 | 121|173 | 115|181 | 1,08 | 1,89
35[140 | 152 | 134|158 | 128 | 165 | 122 | 1,73 | 1,16 | 1,80 | 1,10 | 1,88
36 | 141|152 | 135|159 | 129 | 165|124 | 173|118 | 1,80 | 1,11 | 1,88
371142 153|136 | 159 | 131|166 | 125|172 | 119|180 113 | 1,87
38 143|154 | 137 159 132|166 |12 | 172|121 |179 | 115 186
3911431154138 ]160 | 133|166 | 127 | 172 | 122|179 | 116 | 1,86
40 1144 1154 (139|160 | 134|166 | 129|172 | 123|179 | 118 | 1,85
45

50

148 | 157 | 143 | 162 | 1,38 | 167 [ 1,34 | 1,72 | 1,29 | 1,78 | 1,24 | 1,84
150 | 159 | 146 | 163 | 142 | 167 | 138 | 1,72 | 134 | 1,77 | 1,29 | 1,82
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