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Daftar Perusahaan Sampel

Kode
No | Perusahaa Nama Perusahaan
n
1 | ADES.JK Akasha Wira International Thk PT
2 | ADHIJK Adhi Karya (Persero) Tbk PT
3 | ADRO.JK Adaro Energy Tbk PT
4 | AKPIJK Argha Karya Prima Industry Tbk PT
5 | AKRA.JK AKR Corporindo Tbk PT
6 | AMRT.JK Sumber Alfaria Trijaya Tbk PT
7 | ANTM.JK Aneka Tambang Tbk PT
8 | APILJK Arita Prima Indonesia Tbk PT
9 | ARNA.JK Arwana Citramulia Tbk PT
10 | ASGR.JK Astra Graphia Tbk PT
11 | ASILJK Astra International Tbk PT
12 | BISI.JK BISI INTERNATIONAL Tbk PT
13 | BMSR.JK Global Mediacom Tbk PT
14 | BMTR.JK Bintang Oto Global Thk PT
15 | BTON.JK Budi Starch & Sweetener Thk PT
16 | BUDIJK Bukaka Teknik Utama Tbk PT
17 | BUKK.JK Bayan Resources Tbhk PT
18 | BYAN.JK Chitose Internasional Tbk PT
19 | CAKK.JK Colorpak Indonesia Tbk PT
20 | CINT.JK Citra Marga Nusaphala Persada Tbk PT
21 | CLPLJK Duta Pertiwi Nusantara Tbk PT
22 | DPNS.JK Dharma Samudera Fishing Industries Tbk PT
23 | DPUM.JK Dharma Satya Nusantara Tbk PT
24 | DSFLJK Dian Swastatika Sentosa Thk PT
25 | DSNG.JK Electronic City Indonesia Tbk PT
26 | ECIILJK Energi Mega Persada Tbk PT
27 | EMTK.JK Enseval Putera Megatrading Tbk PT
28 | ENRG.JK Erajaya Swasembada Tbk PT
29 | EPMT.JK Eratex Djaja Tbk PT
30 | ERAALJK Sinergi Inti Plastindo PT
31 | ERTX.JK Surya Esa Perkasa Tbk PT
32 | ESIP.JK Ever Shine Tex Tbk PT
33 | ESSA.JK FAP Agri Tbk PT




34 | ESTLJK Fast Food Indonesia Tbk PT

35 | FAPAJK Fajar Surya Wisesa Tbk PT

36 | FAST.JK MD Pictures Tbk PT

37 | FASW.JK Alfa Energi Investama Tbk PT

38 | FIRE.JK Hotel Fitra International Tbk PT

39 | FITT.JK Gunawan Dianjaya Steel Tbk PT

40 | FLMC.JK Goodyear Indonesia Tbk PT

41 | GDST.JK Gema Grahasarana Tbk PT

42 | GDYR.JK Golden Energy Mines Tbk PT

43 | GEMA.JK Gudang Garam Tbhk PT

44 | GEMS.JK Gozco Plantations Tbk PT

45 | GZCO.JK Pt Hensel Davest Indonesia Tbhk

46 | HDIT.JK Humpuss Intermoda Transportasi Tbk PT
47 | HITS.JK Hanjaya Mandala Sampoerna Tbk PT
48 | HKMU.JK Inti Bangun Sejahtera Tbk PT

49 | HMSP.JK Indofood CBP Sukses Makmur Tbk PT
50 | IBST.JK Impack Pratama Industri Tbk PT

51 | ICBP.JK Indofarma Tbhk PT

52 | IMPC.JK Indal Aluminium Industry Tbk PT

53 | INAF.JK Indo Komoditi Korpora Thk PT

54 | INALJK Intanwijaya Internasional Tbk PT

55 | INCF.JK Vale Indonesia Tbk PT

56 | INCLJK Indofood Sukses Makmur Tbk PT

57 | INCO.JK Indo-Rama Synthetics Tbk PT

58 | INDF.JK Indospring Tbk PT

59 | INDR.JK Tanah Laut Tbk PT

60 | INDS.JK Indika Energy Tbk PT

61 | INDX.JK Indocement Tunggal Prakarsa Thk PT
62 | INDY.JK Indonesia Kendaraan Terminal Tbk PT
63 | INTP.JK Jasa Armada Indonesia Tbk PT

64 | IPCC.JK Indosat Thk PT

65 | IPCM.JK Steel Pipe Industry of Indonesia Tbk PT
66 | ISAT.JK Jaya Agra Wattie Tbk PT

67 | ISSP.JK Armada Berjaya Trans Tbk PT

68 | JAWA.JK Jembo Cable Company Tbk PT

69 | JAYA.JK Jasuindo Tiga Perkasa Tbk PT

70 | JTPE.JK Kedaung Indah Can Tbk PT

71 | KDSI.JK Kobexindo Tractors Tbk PT

72 | KICIJK Kokoh Inti Arebama Tbk PT

73 | KOBX.JK Perdana Bangun Pusaka Tbhk PT

74 | KOIN.JK Logindo Samudramakmur Tbk PT




75 | KONLJK Link Net Tbk PT
76 | LEAD.JK Langgeng Makmur Industri Tbk PT
77 | LINK.JK Lionmesh Prima Tbk PT
78 | LMPIJK Multi Prima Sejahtera Tbk PT
79 | LMSH.JK Star Pacific Tbk PT
80 | LPIN.JK Matahari Department Store Tbk PT
81 | LPLIJK Eka Sari Lorena Transport Tbk PT
Perusahaan Perkebunan London Sumatra Indonesia
82 | LPPF.JK Tbk PT
83 | LRNA.JK Lautan Luas Tbk PT
84 | LSIP.JK Sentral Mitra Informatika Tbk PT
85 | LUCK.JK Multi Agro Gemilang Plantation Thk PT
86 | MABA.JK Multistrada Arah Sarana Tbk PT
87 | MAGP.JK Mitrabara Adiperdana Tbk PT
88 | MASA.JK Mitrabahtera Segara Sejati Tbk PT
89 | MBAP.JK Martina Berto Tbk PT
90 | MBSS.JK M Cash Integrasi Tbk PT
91 | MBTO.JK Nusantara Infrastructure Tbk PT
92 | MCAS.JK Mulia Industrindo Tbk PT
93 | META.JK Multipolar Tbk PT
94 | MLIA.JK Multipolar Technology Tbk PT
95 | MLPL.JK Media Nusantara Citra Tbk PT
96 | MLPT.JK Madusari Murni Indah Tbk PT
97 | MNCN.JK Mitra Pinasthika Mustika Tbk PT
98 | MOLIJK MegaPower Makmur Tbk PT
99 | MPMX.JK Matahari Putra Prima Tbk PT
100 | MPOW.JK Mustika Ratu Thk PT
101 | MPPA.JK Mayora Indah Tbk PT
102 | MRAT.JK Asia Pacific Investama Tbk PT
103 | MYOR.JK Surya Permata Andalan Tbk PT
104 | NATO.JK Panorama Sentrawisata Tbhk PT
105 | NELY.JK Panca Budi Idaman Tbk PT
106 | PANR.JK Pan Brothers Tbk PT
107 | PBID.JK Paramita Bangun Sarana Tbk PT
108 | PBRX.JK Prima Cakrawala Abadi Tbk PT
109 | PBSA.JK Destinasi Tirta Nusantara Tbk PT
110 | PCAR.JK Phapros Tbk PT
111 | PDES.JK Pelangi Indah Canindo Tbk PT
112 | PEHA.JK Pembangunan Jaya Ancol Tbk PT
113 | PICO.JK Perdana Karya Perkasa Tbk PT

114

PJAA.JK

J Resources Asia Pasifik Tbk PT




115 | PKPK.JK Prasidha Aneka Niaga Tbk PT

116 | PSAB.JK Red Planet Indonesia Tbk PT

117 | PSDN.JK Pelita Samudera Shipping Tbk PT

118 | PSKT.JK Pembangunan Perumahan (Persero) Tbk PT
119 | PSSIJK Pratama Widya Tbk PT

120 | PTPP.JK Petrosea Tbk PT

121 | PTPW.JK Sat Nusapersada Tbk PT

122 | PTRO.JK Pioneerindo Gourmet International Tbk PT
123 | PTSP.JK Pyridam Farma Tbk PT

124 | PURE.JK Sarimelati Kencana Tbk PT

125 | PYFA.JK Rukun Raharja Tbk PT

126 | PZZA.JK Ramayana Lestari Sentosa Thk PT
127 | RAJA.JK Supra Boga Lestari Tbk PT

128 | RALS.JK Ricky Putra Globalindo Tbk PT

129 | RANC.JK Radiant Utama Interinsco Tbk PT

130 | RICY.JK Satria Antaran Prima Tbk PT

131 | SAPX.JK Supreme Cable Manufacturing & Commerce Tbhk PT
132 | SBMA.JK Sidomulyo Selaras Thk PT

133 | SCCO.JK Industri Jamu dan Farmasi Sido Muncul Tbk PT
134 | SDMU.JK Siloam International Hospitals Tbk PT
135 | SILO.JK Salim lvomas Pratama Tbk PT

136 | SIMA.JK Singaraja Putra Tbk PT

137 | SIMP.JK Sreeya Sewu Indonesia Tbk PT

138 | SINI.JK Golden Eagle Energy Tbk PT

139 | SIPD.JK SMR Utama Tbk PT

140 | SMMT.JK Selamat Sempurna Tbk PT

141 | SMSM.JK Soechi Lines Tbk PT

142 | SNLK.JK Sejahteraraya Anugrahjaya Tbk PT
143 | SOCIL.JK Sri Rejeki Isman Tbk PT

144 | SRAJ.JK Indo Acidatama Tbk PT

145 | SRIL.JK Surya Semesta Internusa Tbk PT

146 | SRSN.JK Sawit Sumbermas Sarana Tbk PT

147 | SSIA.JK Sunson Textile Manufacturer Tbk PT
148 | SSMS.JK PT Buana Artha Anugerah Tbk

149 | SSTM.JK Siantar Top Tbk PT

150 | STAR.JK Tunas Alfin Tbk PT

151 | STTP.JK Tunas Baru Lampung Tbk PT

152 | TALF.JK Pabrik Kertas Tjiwi Kimia Tbk PT

153 | TBLA.JK Telkom Indonesia (Persero) Tbk PT
154 | TKIM.JK PT Temas Tbk

155 | TLKM.JK Surya Toto Indonesia Tbk PT




156 | TMAS.JK Sarana Menara Nusantara Tbk PT
157 | TOTO.JK Sunindo Adipersada Tbk PT

158 | TOWR.JK Chandra Asri Petrochemical Tbk PT
159 | TOYS.JK Trans Power Marine Tbk PT

160 | TPIAJK Trisula International Tbk PT

161 | TPMA.JK Tempo Scan Pacific Tbk PT

162 | TSPC.JK Unggul Indah Cahaya Tbk PT

163 | TURILJK United Tractors Tbk PT

164 | UNTR.JK Wintermar Offshore Marine Tbk PT
165 | CTRA Ciputra Development Tbk PT




Hasil SPSS Data Awal

NPAR TESTS

/K-S (NORMAL) =RES 1
/MISSING ANALYSIS.

NPar Tests
Notes

Output Created 18-MAY-2023 19:03:22

Comments
Data E:\tugas\11\DAT 500.sav
Active Dataset DataSet1

Input Filter <none>

Weight <none>
Split File <none>

Missing Value Handling

N of Rows in Working Data File

Definition of Missing

Cases Used

660
User-defined missing values are treated as
missing.
Statistics for each test are based on all cases
with valid data for the variable(s) used in that

test.




Syntax

Processor Time
Resources Elapsed Time

Number of Cases Allowed?

NPAR TESTS
/K-S(NORMAL)=RES_1
IMISSING ANALYSIS.
00:00:00,03
00:00:00,28
196608

a. Based on availability of workspace memory.

[DataSetl] E:\tugas\11\DAT 500.sav

One-Sample KoImogorov-Smirnov Test

Unstandardized

Residual
N 659
Normal Parameters®° Mean /0000000
Std. Deviation 3,80584923
Absolute ,253
Most Extreme Differences Positive ,234
Negative -,253
Kolmogorov-Smirnov Z 6,497
Asymp. Sig. (2-tailed) ,000

a. Test distribution is Normal.

b. Calculated from data.




REGRESSION
/MISSING LISTWISE
/STATISTICS COEFF OUTS BCOV R ANOVA COLLIN TOL
/CRITERIA=PIN(.05) POUT(.10)
/NOORIGIN
/DEPENDENT LNY
/METHOD=ENTER X1 LNX2 LNX3
/RESIDUALS DURBIN
/SAVE RESID.

Hasil SPSS Setelah Tranformasi LN

Variables Entered/Removed?

Model Variables Entered Variables Method
Removed
ROA, Family .| Enter
1 Ownership, Profit
Growth®

a. Dependent Variable: PBV

b. All requested variables entered.



Model Summary®

Model R R Square Adjusted R Std. Error of the Durbin-Watson
Square Estimate
1 ,2712 ,073 ,063 ,86366 1,793
a. Predictors: (Constant), ROA, Family Ownership, Profit Growth
b. Dependent Variable: PBV
ANOVA?

Model Sum of Squares df Mean Square F Sig.

Regression 16,217 3 5,406 7,247 ,000P
1 Residual 205,126 275 ,746

Total 221,343 278

a. Dependent Variable: PBV
b. Predictors: (Constant), ROA, Family Ownership, Profit Growth




Coefficients?

a. Dependent Variable: PBV

Model Unstandardized Coefficients Standardized t Sig. Collinearity Statistics
Coefficients
B Std. Error Beta Tolerance VIF
(Constant) ,669 173 3,868 ,000
Family Ownership -,201 ,109 -,108 -1,845 ,066 ,987 1,013
1 Profit Growth -,003 ,035 -,005 -,081 ,935 ,984 1,016
ROA ,124 ,029 ,245 4,212 ,000 ,995 1,005
a. Dependent Variable: PBV
Coefficient Correlations?
Model ROA Family Ownership | Profit Growth
ROA 1,000 ,035 ,065
Correlations Family Ownership ,035 1,000 ,110
Profit Growth ,065 , 110 1,000
1 ROA ,001 ,000 6,715E-005
Covariances Family Ownership ,000 ,012 ,000
Profit Growth 6,715E-005 ,000 ,001




Collineari

/ Diagnostics?
Mod Dimensio | Eigenval | Condition Variance Proportions
el n ue Index (Constan|  Family Profit ROA
t) Ownership Growth

1 3,348 1,000 ,01 ,02 ,01 ,02

2 ,345 3,115 ,00 ,61 ,01 ,37
1 3 ,248 3,672 ,03 19 21 ,55

4 ,059 7,551 ,96 17 77 ,05
a. Dependent Variable: PBV

Residuals Statistics?®
Minimum | Maximum Mean Std. Deviation N

Predicted Value -,4121 1,0767 ,2310 ,24152 279
Residual -2,51409 1,90853 ,00000 ,85899 279
Std. Predicted Value -2,663 3,502 ,000 1,000 279
Std. Residual -2,911 2,210 ,000 ,995 279

a. Dependent Variable: PBV

NPAR TESTS

/K-S (NORMAL) =RES 1
/MISSING ANALYSIS.




NPar Tests

Notes

Output Created

Comments

Input

Missing Value Handling

Syntax

Resources

Data

Active Dataset

Filter

Weight

Split File

N of Rows in Working Data File

Definition of Missing

Cases Used

Processor Time
Elapsed Time

Number of Cases Allowed?

18-MAY-2023 19:06:28

E:\tugas\11\DAT 500 OUT.sav
DataSet0
<none>
<none>
<none>
612
User-defined missing values are treated as missing.
Statistics for each test are based on all cases with valid
data for the variable(s) used in that test.
NPAR TESTS
/K-S(NORMAL)=RES_1
/MISSING ANALYSIS.
00:00:00,05
00:00:00,04
196608

a. Based on availability of workspace memory.

[DataSet0] E:\tugas\11\DAT 500 OUT.sav




One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 279
Normal Parametersa? Mean 0000000
Std. Deviation ,85899024
Absolute ,077
Most Extreme Differences Positive ,077
Negative -,065
Kolmogorov-Smirnov Z 1,283
Asymp. Sig. (2-tailed) ,074

a.
b.

Test distribution is Normal.

Calculated from data.

COMPUTE ABS RES=ABS (RES 1).
EXECUTE.
NONPAR CORR

/VARIABLES=X1 LNX2 LNX3 ABS RES
/PRINT=SPEARMAN TWOTAIL NOSIG
/MISSING=PAIRWISE.




Nonparametric Correlations

Notes

Output Created

Comments

Input

Missing Value Handling

Syntax

Resources

Data

Active Dataset

Filter

Weight

Split File

N of Rows in Working
Data File

Definition of Missing

Cases Used

Processor Time

Elapsed Time

Number of Cases Allowed

18-MAY-2023 19:06:45

E:\tugas\11\DAT 500 OUT.sav
DataSet0
<none>
<none>
<none>
612

User-defined missing values are treated as missing.

Statistics for each pair of variables are based on all

the cases with valid data for that pair.

NONPAR CORR
/VARIABLES=X1 LNX2 LNX3 ABS_RES
/PRINT=SPEARMAN TWOTAIL NOSIG
IMISSING=PAIRWISE.

00:00:00,03

00:00:00,03
120989 cases?




a. Based on availability of workspace memory

[DataSet0] E:\tugas\11\DAT 500 OUT.sav

Correlations

Family Ownership | Profit Growth ROA ABS RES

Correlation Coefficient 1,000 -,087 -,031 ,097
Family Ownership Sig. (2-tailed) ,096 ,500 ,105

N 612 364 483 279

Correlation Coefficient -,087 1,000 -,091 -,092
Profit Growth Sig. (2-tailed) ,096 ,128 ,126

N 364 364 280 279

Spearman's rho

Correlation Coefficient -,031 -,091 1,000 ,083
ROA Sig. (2-tailed) ,500 ,128 ,168

N 483 280 483 279

Correlation Coefficient ,097 -,092 ,083 1,000
ABS_RES Sig. (2-tailed) ,105 ,126 ,168

N 279 279 279 279

NPAR TESTS

/RUNS (MEDIAN)=RES 1
/MISSING ANALYSIS.




NPar Tests

Notes

Output Created
Comments

Data

Active Dataset
input Filter

Weight

Split File

N of Rows in Working Data File
Definition of Missing

Missing Value Handling

Cases Used
Syntax

Processor Time
Resources Elapsed Time

Number of Cases Allowed?

18-MAY-2023 19:06:58

E:\tugas\11\DAT 500 OUT.sav
DataSet0
<none>
<none>
<none>
612
User-defined missing values are treated as
missing.
Statistics for each test are based on all cases
with valid data for the variable(s) used in that
test.
NPAR TESTS
/RUNS(MEDIAN)=RES_1
/IMISSING ANALYSIS.
00:00:00,06

00:00:00,16
196608

a. Based on availability of workspace memory.




[DataSet0] E:\tugas\11\DAT 500 OUT.sav

Runs Test

Unstandardized

Residual
Test Value? -,09702
Cases < Test Value 139
Cases >= Test Value 140
Total Cases 279
Number of Runs 129
z -1,379
Asymp. Sig. (2-tailed) ,168

a. Median

REGRESSION
/DESCRIPTIVES MEAN
/MISSING LISTWISE

STDDEV CORR

/STATISTICS COEFF OUTS R ANOVA

/CRITERIA=PIN(.05)
/NOORIGIN
/DEPENDENT LNY

POUT (.10)

/METHOD=ENTER X1 LNX2 LNX3
/SCATTERPLOT= (*SRESID , *ZPRED)

/RESIDUALS HISTOGRAM (ZRESID)

SIG N

(*ZPRED ,LNY)

NORMPROB (ZRESID) .



Regression

Notes

Output Created

Comments

Input

Missing Value Handling

Data

Active Dataset

Filter

Weight

Split File

N of Rows in Working Data File

Definition of Missing

Cases Used

18-MAY-2023 19:07:27

E:\tugas\11\DAT 500 OUT.sav
DataSet0
<none>
<none>
<none>
612
User-defined missing values are treated as missing.
Statistics are based on cases with no missing values for

any variable used.




REGRESSION
/DESCRIPTIVES MEAN STDDEV CORR SIG N
IMISSING LISTWISE
/STATISTICS COEFF OUTS R ANOVA
/CRITERIA=PIN(.05) POUT(.10)
Syntax /NOORIGIN
/DEPENDENT LNY
/METHOD=ENTER X1 LNX2 LNX3
/SCATTERPLOT=(*SRESID ,*ZPRED) (*ZPRED ,LNY)

/RESIDUALS HISTOGRAM(ZRESID)
NORMPROB(ZRESID).
Processor Time 00:00:06,91
Elapsed Time 00:00:12,16
Resources Memory Required 2140 bytes

Additional Memory Required for | 1152 bytes

Residual Plots




[DataSet0] E:\tugas\11\DAT 500 OUT.sav
Descriptive Statistics
Mean Std. Deviation N
PBV ,2310 ,89230 279
Family Ownership ,6487 47822 279
Profit Growth 3,7143 1,49562 279
ROA -2,4008 1,76726 279
Correlations
PBV Family Profit Growth ROA
Ownership
PBV 1,000 - 114 -,008 ,248
Family Ownership -,114 1,000 -,108 -,028
Pearson Correlation
Profit Growth -,008 -,108 1,000 -,062
ROA ,248 -,028 -,062 1,000
PBV ,028 ,445 ,000
Sig. (1-tailed) Family Ownership ,028 ,036 ,320
Profit Growth ,445 ,036 ,151
ROA ,000 ,320 ,151
PBV 279 279 279 279
N Family Ownership 279 279 279 279




Profit Growth

ROA

279
279

279
279

279
279

279
279

Variables Entered/Removed?

Model Variables Entered Variables Method
Removed

ROA, Family Enter
1 Ownership, Profit

Growth®
a. Dependent Variable: PBV
b. All requested variables entered.

Model Summary®
Model R R Square Adjusted R Std. Error of the
Square Estimate

1 2712 ,073 ,063 ,86366

a. Predictors: (Constant), ROA, Family Ownership, Profit Growth

b. Dependent Variable: PBV



ANOVA?

Model Sum of Squares df Mean Square F Sig.
Regression 16,217 3 5,406 7,247 ,000°
1 Residual 205,126 275 ,746
Total 221,343 278
a. Dependent Variable: PBV
b. Predictors: (Constant), ROA, Family Ownership, Profit Growth
Coefficients?
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) ,669 173 3,868 ,000
Family Ownership -,201 ,109 -,108 -1,845 ,066
1 Profit Growth -,003 ,035 -,005 -,081 ,935
ROA ,124 ,029 ,245 4,212 ,000

a. Dependent Variable: PBV




Residuals Statistics?

Minimum Maximum Mean Std. Deviation N

Predicted Value -,4121 1,0767 ,2310 ,24152 279
Std. Predicted Value -2,663 3,502 ,000 1,000 279
Standard Error of Predicted ,064 227 ,097 ,035 279
Value

Adjusted Predicted Value -,3708 1,1100 ,2337 ,24530 279
Residual -2,51409 1,90853 ,00000 ,85899 279
Std. Residual -2,911 2,210 ,000 ,995 279
Stud. Residual -3,017 2,220 -,002 1,004 279
Deleted Residual -2,70135 1,92639 -,00270 ,87461 279
Stud. Deleted Residual -3,063 2,236 -,001 1,007 279
Mahal. Distance ,541 18,279 2,989 3,301 279
Cook's Distance ,000 ,170 ,005 ,012 279
Centered Leverage Value ,002 ,066 ,011 ,012 279

a. Dependent Variable: PBV




Charts

Frequency

Histogram
Dependent Variable: PBV

40-

309

)
bl

4 i)

-3 -2 -1 0 1 2
Regression Standardized Residual

Mean =-117E-16
Stel. Dev. = 0,995
M =279



Regression Studentized Residual

Scatterplot
Dependent Variable: PBV
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