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Lampiran  1 Url website untuk pengambilan data 

 

  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

https://www.idx.co.id/  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

https://finance.yahoo.com/ 

https://www.idx.co.id/
https://finance.yahoo.com/


74 
 

 
 

Lampiran  2 Data Laporan Keuangan Perusahaan Manufaktur Go Publik Di BEI 

 

DATA LAPORAN KEUANGAN PERUSAHAAN MANUFAKTUR GO PUBLIK DI BEI 

TRI WULAN 2 TAHUN 2019 
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TRI WULAN 3 TAHUN 2019 
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TRI WULAN 4 TAHUN 2019 
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TRI WULAN 2 TAHUN 2020 
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TRI WULAN 3 TAHUN 2020 
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TRI WULAN 4 TAHUN 2020 

 



 
 

Lampiran  3 Tabulasi Data Rasio Keuangan Dan Nilai Perusahaan Manufaktur 

Go Public BEI 

 

TABULASI DATA RASIO KEUANGAN DAN NILAI PERUSAHAAN 

MANUFAKTUR GO PUBLIC BEI 

 

VARIABEL : LIKUIDITAS (CR) 

NO KODE NAMA PERUSAHAAN 
2019 2020 

TW 2 TW 3 TW 4 TW 2 TW 3 TW 4 

1 INTP 
Indocement Tunggal Prakarsa 

Tbk 

 3.25   3.47  3.31   4.54   3.68   2.92  

2 SMGR 
Semen Indonesia (Persero) 

Tbk 

 1.22   1.43  1.36   1.46   1.49   1.35  

3 WSBP Waskita Beton Precast Tbk  1.28   1.26  1.62   1.41   1.31   0.67  

4 TBMS 
Tembaga Mulia Semanan 

Tbk 

 1.03   1.09  1.08   1.22   1.27   1.20  

5 MDKI Emdeki Utama Tbk  4.16   5.62  7.05   6.48   9.16   9.28  

6 PBID Panca Budi Idaman Tbk  2.50   2.66  2.61   3.02   3.51   3.80  

7 JPFA Japfa Comfeed Indonesia Tbk   1.55   1.49  1.73   1.73   1.84   1.96  

8 FASW Fajar Surya Wisesa Tbk  0.97   0.96  0.70   0.80   0.86   0.81  

9 ASII Astra Internasional Tbk  1.22   1.26  1.29   1.49   1.56   1.54  

10 AUTO Astra otopart  1.42   1.51  1.61   1.65   1.65   1.86  

11 BRAM Indokordesa Tbk  2.38   2.90  2.90   2.99   2.89   2.56  

12 SMSM Selamat Sempurna Tbk  4.79   4.80  4.64   5.42   6.27   5.76  

13 BELL Trisula Textile Industries Tbk  1.47   1.59  1.44   1.37   1.46   1.37  

14 ICBP 
Indofood CBP Sukses 

Makmur Tbk 

 1.78   2.26  2.54   2.86   2.26   2.26  

15 INDF 
Indofood Sukses Makmur 

Tbk 

 1.11   1.19  1.27   1.38   1.30   1.37  

16 ULTJ 
Ultra Jaya Milk Industry & 

Trading Company Tbk 

 3.66   4.13  4.44   5.29   2.93   2.40  

17 HMSP H.M. Sampoerna Tbk  2.80   2.73  3.28   2.56   2.63   2.45  

18 KLBF Kalbe Farma Tbk  4.01   4.34  4.35   3.27   3.83   4.12  

19 KINO Kino Indonesia Tbk  1.23   1.23  1.35  10.33   1.27   1.19  

20 TCID Mandom Indonesia Tbk  4.93   5.37  5.58  11.16  10.65  10.25  

21 CINT Chitose International Tbk  2.58   2.66  2.38   2.51   2.63   2.49  
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VARIABEL : PROFITABILITAS (ROE) 

 

NO KODE NAMA PERUSAHAAN 
2019 2020 

TW 2 TW 3 TW 4 TW 2 TW 3 TW 4 

1 INTP 
Indocement Tunggal Prakarsa 

Tbk 

0.03 0.05 0.08 0.02 0.05 0.08 

2 SMGR 
Semen Indonesia (Persero) 

Tbk 

0.01 0.04 0.07 0.02 0.05 0.06 

3 WSBP Waskita Beton Precast Tbk 0.05 0.07 0.10 0.00 -0.20 -4.16 

4 TBMS 
Tembaga Mulia Semanan 

Tbk 

0.06 0.09 0.12 0.04 0.04 0.09 

5 MDKI Emdeki Utama Tbk 0.02 0.04 0.04 0.02 0.04 0.09 

6 PBID Panca Budi Idaman Tbk 0.07 0.10 0.13 0.08 0.15 0.19 

7 JPFA Japfa Comfeed Indonesia Tbk  0.08 0.10 0.16 0.02 0.02 1.03 

8 FASW Fajar Surya Wisesa Tbk 0.15 0.17 0.21 0.05 0.05 0.08 

9 ASII Astra Internasional Tbk 0.06 0.10 0.12 0.07 0.09 0.09 

10 AUTO Astra otopart 0.02 0.05 0.06 0.03 -0.02 -0.01 

11 BRAM Indokordesa Tbk 0.06 0.06 0.08 0.01 -0.02 -0.02 

12 SMSM Selamat Sempurna Tbk 0.05 0.07 0.26 0.03 0.07 0.21 

13 BELL Trisula Textile Industries Tbk 0.05 0.08 0.08 0.01 0.00 0.06 

14 ICBP 
Indofood CBP Sukses 

Makmur Tbk 

0.12 0.17 0.22 0.12 0.10 0.15 

15 INDF 
Indofood Sukses Makmur 

Tbk 

0.06 0.09 0.12 0.06 0.07 0.12 

16 ULTJ 
Ultra Jaya Milk Industry & 

Trading Company Tbk 

0.10 0.15 0.18 0.09 0.21 0.24 

17 HMSP H.M. Sampoerna Tbk 0.24 0.32 0.39 0.18 0.24 0.28 

18 KLBF Kalbe Farma Tbk 0.08 0.12 0.15 0.08 0.12 0.16 

19 KINO Kino Indonesia Tbk 0.14 0.17 0.20 0.04 0.06 0.04 

20 TCID Mandom Indonesia Tbk 0.04 0.06 0.06 -0.03 -0.05 -0.04 

21 CINT Chitose International Tbk -0.02 0.01 0.02 0.01 0.00 0.00 
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VARIABEL : SOLVABILITAS (DER) 

 

NO KODE NAMA PERUSAHAAN 
2019 2020 

TW 2 TW 3 TW 4 TW 2 TW 3 TW 4 

1 INTP 
Indocement Tunggal Prakarsa 

Tbk 

 0.18   0.18  0.20   0.15   0.18   0.23  

2 SMGR 
Semen Indonesia (Persero) 

Tbk 

 1.41   1.45  1.35   1.28   1.27   1.19  

3 WSBP Waskita Beton Precast Tbk  0.91   0.91  0.99   1.22   1.48   8.12  

4 TBMS 
Tembaga Mulia Semanan 

Tbk 

 2.81   2.46  2.22   1.46   1.52   2.05  

5 MDKI Emdeki Utama Tbk  0.14   0.11  0.11   0.11   0.09   0.09  

6 PBID Panca Budi Idaman Tbk  0.43   0.38  0.40   0.34   0.28   0.26  

7 JPFA Japfa Comfeed Indonesia Tbk   1.42   1.39  1.20   1.45   1.36   1.27  

8 FASW Fajar Surya Wisesa Tbk  1.50   1.44  1.29   1.49   1.52   1.51  

9 ASII Astra Internasional Tbk  0.98   0.98  0.88   0.79   0.75   0.73  

10 AUTO Astra otopart  0.41   0.43  0.37   0.38   0.40   0.35  

11 BRAM Indokordesa Tbk  0.33   0.28  0.27   0.24   0.24   0.26  

12 SMSM Selamat Sempurna Tbk  0.26   0.26  0.27   0.27   0.25   0.27  

13 BELL Trisula Textile Industries Tbk  1.06   0.90  1.13   1.35   1.11   1.16  

14 ICBP 
Indofood CBP Sukses 

Makmur Tbk 

 0.56   0.50  0.45   0.44   1.14   1.06  

15 INDF 
Indofood Sukses Makmur 

Tbk 

 0.90   0.87  0.77   0.80   1.15   1.06  

16 ULTJ 
Ultra Jaya Milk Industry & 

Trading Company Tbk 

 0.20   0.17  0.17   0.14   0.20   0.83  

17 HMSP H.M. Sampoerna Tbk  0.51   0.53  0.43   0.57   0.56   0.64  

18 KLBF Kalbe Farma Tbk  0.23   0.21  0.21   0.29   0.25   0.23  

19 KINO Kino Indonesia Tbk  0.79   0.76  0.74   0.94   0.93   0.21  

20 TCID Mandom Indonesia Tbk  0.27   0.26  0.26   0.21   0.23   0.24  

21 CINT Chitose International Tbk  0.27   0.31  0.34   0.32   0.30   0.29  

 

 



87 
 

 
 

VARIABEL : KEBIJAKAN DIVIDEB (DPR) 

 

NO KODE NAMA PERUSAHAAN 

2019 2020 

TW 2 TW 3 
TW 

4 
TW 2 TW 3 TW 4 

1 INTP 
Indocement Tunggal Prakarsa 

Tbk 

3.16 1.72 1.08 0.00 1.67 1.51 

2 SMGR 
Semen Indonesia (Persero) 

Tbk 

3.63 1.03 0.55 0.35 0.14 0.11 

3 WSBP Waskita Beton Precast Tbk 1.46 1.08 0.69 38.92 -0.18 -0.04 

4 TBMS 
Tembaga Mulia Semanan 

Tbk 

0.35 0.24 0.16 0.44 0.50 0.21 

5 MDKI Emdeki Utama Tbk 2.14 0.98 0.93 1.62 0.75 0.29 

6 PBID Panca Budi Idaman Tbk 0.86 0.62 0.43 0.81 0.42 0.30 

7 JPFA Japfa Comfeed Indonesia Tbk  0.75 0.57 0.34 1.14 1.09 0.02 

8 FASW Fajar Surya Wisesa Tbk 0.81 0.72 0.59 2.13 2.06 1.32 

9 ASII Astra Internasional Tbk 1.05 0.64 0.48 0.63 0.56 0.54 

10 AUTO Astra otopart 0.76 0.53 0.46 0.75 -1.02 -1.74 

11 BRAM Indokordesa Tbk 0.84 0.75 0.87 4.84 -1.93 -1.44 

12 SMSM Selamat Sempurna Tbk 0.12 1.38 0.57 0.08 1.32 0.68 

13 BELL Trisula Textile Industries Tbk 0.41 0.25 0.26 0.02 11.72 0.27 

14 ICBP 
Indofood CBP Sukses 

Makmur Tbk 

0.57 0.39 0.29 0.04 0.59 0.39 

15 INDF 
Indofood Sukses Makmur 

Tbk 

0.59 0.44 0.30 0.04 0.62 0.36 

16 ULTJ 
Ultra Jaya Milk Industry & 

Trading Company Tbk 

0.29 0.18 0.15 0.02 0.14 0.12 

17 HMSP H.M. Sampoerna Tbk 2.01 1.34 0.98 2.85 2.02 1.64 

18 KLBF Kalbe Farma Tbk 0.97 0.64 0.50 0.66 0.45 0.44 

19 KINO Kino Indonesia Tbk 0.13 0.10 0.15 1.01 0.74 1.33 

20 TCID Mandom Indonesia Tbk 0.99 0.68 0.64 -1.49 -0.99 -1.23 

21 CINT Chitose International Tbk -0.46 1.05 0.50 0.31 2.71 -77.68 
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VARIABEL : NILAI PERUSAHAAN  (TOBIN-Q) 

 

NO KODE NAMA PERUSAHAAN 
2019 2020 

TW 2 TW 3 TW 4 TW 2 TW 3 TW 4 

1 INTP 
Indocement Tunggal Prakarsa 

Tbk 

 0,23   0,22   0,23   0,20   0,22   0,26  

2 
SMG

R 

Semen Indonesia (Persero) 

Tbk 

 0,59   0,60   0,58   0,57   0,57   0,55  

3 WSBP Waskita Beton Precast Tbk  0,66   0,63   0,51   0,72   0,78   1,14  

4 TBMS 
Tembaga Mulia Semanan 

Tbk 

 0,81   0,79   0,77  0,70 0,70 0,75 

5 MDKI Emdeki Utama Tbk  0,40   0,38   0,37   0,38   0,36   0,35  

6 PBID Panca Budi Idaman Tbk  0,38   0,36   0,37   0,33   0,30   0,28  

7 JPFA Japfa Comfeed Indonesia Tbk   0,66   0,65   0,62   0,66   0,65   0,63  

8 FASW Fajar Surya Wisesa Tbk  0,71   0,70   0,68   0,71   0,61   0,71  

9 ASII Astra Internasional Tbk  0,50   0,50   0,48   0,45   0,43   0,43  

10 AUTO Astra otopart  0,32   0,33   0,30   0,30   0,32   0,29  

11 
BRA

M 
Indokordesa Tbk 

 0,69   0,67   0,68   0,68   0,69   0,70  

12 
SMS

M 
Selamat Sempurna Tbk 

 0,26   0,26   0,26  0,26 0,24 0,26 

13 BELL Trisula Textile Industries Tbk  0,78   0,75   0,78  0,80 0,78 0,80 

14 ICBP 
Indofood CBP Sukses 

Makmur Tbk 

 0,37   0,35   0,33  0,32 0,54 0,52 

15 INDF 
Indofood Sukses Makmur 

Tbk 

 0,48   0,47   0,45   0,45   0,54   0,52  

16 ULTJ 
Ultra Jaya Milk Industry & 

Trading Company Tbk 

 0,26   0,24   0,23  0,20 0,27 0,52 

17 HMSP H.M. Sampoerna Tbk  0,35   0,36   0,31   0,38   0,37   0,40  

18 KLBF Kalbe Farma Tbk  0,21   0,20   0,20   0,24   0,22   0,21  

19 KINO Kino Indonesia Tbk  0,47   0,46   0,45  0,51 0,51 0,13 

20 TCID Mandom Indonesia Tbk  0,25   0,25   0,25  0,22 0,23 0,24 

21 CINT Chitose International Tbk  0,42   0,43   0,44   0,44   0,43   0,43  
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Lampiran  4 Out Put SPSS hasil Uji Normalitas Data variabel pada sebelum 

Covid 19 

OUTPUT UJI NORMALITAS DATA  

VARIABEL PADA SEBELUM COVID 19 
NPAR TESTS 

  /K-S(NORMAL)=RES_1 

  /MISSING ANALYSIS 

  /METHOD=EXACT TIMER(5). 

 

NPar Tests 
Notes 

Output Created 19-JUL-2021 08:35:35 
Comments  
Input Data J:\TESIS \SPSSMASTER DATA 

PEMBENARAN.sav 
Active Dataset DataSet2 
Filter <none> 
Weight <none> 
Split File <none> 
N of Rows in Working Data 
File 

63 

Missing Value Handling Definition of Missing User-defined missing values are 
treated as missing. 

Cases Used Statistics for each test are based on all 
cases with valid data for the variable(s) 
used in that test. 

Syntax NPAR TESTS 
  /K-S(NORMAL)=RES_1 
  /MISSING ANALYSIS 
  /METHOD=EXACT TIMER(5). 

Resources Processor Time 00:00:00.00 

Elapsed Time 00:00:00.05 

Number of Cases Alloweda 196608 

Time for Exact Statistics 0:00:00.00 

 
a. Based on availability of workspace memory. 

 

 
One-Sample Kolmogorov-Smirnov Test 

 
Unstandardized 

Residual 

N 63 
Normal Parametersa,b Mean -.0396285 

Std. Deviation .33064282 
Most Extreme Differences Absolute .150 

Positive .150 
Negative -.077 

Test Statistic .150 
Asymp. Sig. (2-tailed) .001c 
Exact Sig. (2-tailed) .106 
Point Probability .000 

 
a. Test distribution is Normal. 
b. Calculated from data. 
c. Lilliefors Significance Correction. 
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Lampiran  5 Out Put SPSS hasil Uji Normalitas Data variabel pada saat Covid 19 

OUTPUT UJI NORMALITAS DATA 

 VARIABEL PADA SAAT COVID 19 

 

NPAR TESTS 

  /K-S(NORMAL)=RES_2 

  /MISSING ANALYSIS 

  /METHOD=EXACT TIMER(5). 

 

NPar Tests 
Notes 

Output Created 19-JUL-2021 08:36:06 
Comments  
Input Data J:\TESIS \SPSSMASTER DATA 

PEMBENARAN.sav 
Active Dataset DataSet2 
Filter <none> 
Weight <none> 
Split File <none> 
N of Rows in Working Data 
File 

63 

Missing Value Handling Definition of Missing User-defined missing values are 
treated as missing. 

Cases Used Statistics for each test are based on all 
cases with valid data for the variable(s) 
used in that test. 

Syntax NPAR TESTS 
  /K-S(NORMAL)=RES_2 
  /MISSING ANALYSIS 
  /METHOD=EXACT TIMER(5). 

Resources Processor Time 00:00:00.00 

Elapsed Time 00:00:00.00 

Number of Cases Alloweda 196608 

Time for Exact Statistics 0:00:00.00 

 
a. Based on availability of workspace memory. 

 
One-Sample Kolmogorov-Smirnov Test 

 
Unstandardized 

Residual 

N 63 
Normal Parametersa,b Mean -.0110940 

Std. Deviation .34071976 
Most Extreme Differences Absolute .118 

Positive .118 
Negative -.059 

Test Statistic .118 
Asymp. Sig. (2-tailed) .030c 
Exact Sig. (2-tailed) .321 
Point Probability .000 

 
a. Test distribution is Normal. 
b. Calculated from data. 
c. Lilliefors Significance Correction. 
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Lampiran  6 Out Put SPSS hasil Analisis Deskriptif variabel pada sebelum Covid 

19 

OUTPUT ANALISIS DESKRIPTIF DATA  

VARIABEL PADA SEBELUM COVID 19 
 

 

DATASET ACTIVATE DataSet1. 

DESCRIPTIVES VARIABLES=CR_2019 ROE_2019 DER_2019 DPR_2019 NP_2019 

  /STATISTICS=MEAN STDDEV MIN MAX. 

 

 
Descriptives 
 

Notes 

Output Created 19-JUL-2021 08:36:52 
Comments  
Input Data J:\TESIS \SPSSMASTER DATA 

PEMBENARAN DESKRIPTIF.sav 
Active Dataset DataSet1 
Filter <none> 
Weight <none> 
Split File <none> 
N of Rows in Working Data 
File 

63 

Missing Value Handling Definition of Missing User defined missing values are treated 
as missing. 

Cases Used All non-missing data are used. 
Syntax DESCRIPTIVES 

VARIABLES=CR_2019 ROE_2019 
DER_2019 DPR_2019 NP_2019 
  /STATISTICS=MEAN STDDEV MIN 
MAX. 

Resources Processor Time 00:00:00.00 

Elapsed Time 00:00:00.00 

 
 

[DataSet1] J:\TESIS MAMA 2021\ANYAR TESIS OLA DATA\SPSS\PUSING\MASTER 

DATA PEMBENARAN DESKRIPTIF.sav 

 

 
Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

CR_TR2_3_4_2019 63 .70 7.05 2.5368 1.48882 
ROE_TR2_3_4_2019 63 -.02 .39 .1021 .07527 
DER_TR2_3_4_2019 63 .11 2.81 .7048 .58399 
DPR_TR2_3_4_2019 63 -.46 3.63 .7568 .66427 
TOBIN_Q_TR2_3_4_2019 63 .20 .81 .4554 .18410 
Valid N (listwise) 63     
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Lampiran  7 Out Put SPSS hasil Analisis Deskriptif variabel pada saat Covid 19 

OUTPUT ANALISIS DESKRIPTIF DATA  

VARIABEL PADA SAAT COVID 19 
 
DESCRIPTIVES VARIABLES=CR_2020 ROE_2020 DER_2020 DPR_2020 NP_2020 

  /STATISTICS=MEAN STDDEV MIN MAX. 

 

 

Descriptives 
 

 
Notes 

Output Created 19-JUL-2021 08:37:18 
Comments  
Input Data J:\TESIS \SPSSMASTER DATA 

PEMBENARAN DESKRIPTIF.sav 
Active Dataset DataSet1 
Filter <none> 
Weight <none> 
Split File <none> 
N of Rows in Working Data 
File 

63 

Missing Value Handling Definition of Missing User defined missing values are treated 
as missing. 

Cases Used All non-missing data are used. 
Syntax DESCRIPTIVES 

VARIABLES=CR_2020 ROE_2020 
DER_2020 DPR_2020 NP_2020 
  /STATISTICS=MEAN STDDEV MIN 
MAX. 

Resources Processor Time 00:00:00.02 

Elapsed Time 00:00:00.02 

 

 
Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

CR_TR2_34_2020 63 .67 11.16 3.1587 2.65436 
ROE_TR2_3_4_2020 63 -4.16 1.03 .0121 .55351 
DER_TR2_3_4_2020 63 .09 8.12 .8175 1.06604 
DPR_TR2_3_4_2020 63 -77.68 38.92 .0944 11.20059 
TOBIN_Q_TR2_3_4_2020 63 .13 1.14 .4667 .20821 
Valid N (listwise) 63     
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Lampiran  8 Out Put SPSS hasil Uji Regresi Linier Berganda pada sebelum Covid 

19 

OUTPUT ANALISIS UJI REGRESI LINIER BERGANDA  VARIABEL  

PADA SEBELUM COVID 19 

 
Regression 
 
 

 
Notes 

Output Created 28-Jul-2021 01:17:08 
Comments   
Input Data E:\TESIS SRI YAUMI UWKS\SIAP 

UJIAN\SPSS\MASTER DATA 
PEMBENARAN DESKRIPTIF.sav 

Active Dataset DataSet1 
Filter <none> 
Weight <none> 
Split File <none> 
N of Rows in Working Data 
File 

63 

Missing Value Handling Definition of Missing User-defined missing values are 
treated as missing. 

Cases Used Statistics are based on cases with no 
missing values for any variable used. 

Syntax REGRESSION 
  /MISSING LISTWISE 
  /STATISTICS COEFF OUTS BCOV 
R ANOVA COLLIN TOL ZPP 
  /CRITERIA=PIN(.05) POUT(.10) 
  /NOORIGIN 
  /DEPENDENT NP_2019 
  /METHOD=ENTER CR_2019 
ROE_2019 DER_2019 DPR_2019 
  /PARTIALPLOT ALL 
  /SCATTERPLOT=(*SDRESID 
,*ZPRED) 
  /RESIDUALS DURBIN 
HISTOGRAM(ZRESID) 
NORMPROB(ZRESID). 
 

Resources Processor Time 00:00:01,703 

Elapsed Time 00:00:02,204 

Memory Required 2444 bytes 

Additional Memory Required 
for Residual Plots 

2512 bytes 

 
 

[DataSet1] E:\TESIS SRI YAUMI UWKS\SIAP UJIAN\SPSS\MASTER DATA PEMBENARAN 

DESKRIPTIF.sav 
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Variables Entered/Removedb 

Model Variables 
Entered 

Variables 
Removed Method 

d
i

m
e

n

s
i

o
n

0 

1 DPR_TR2_3_4
_2019, 
DER_TR2_3_4
_2019, 
ROE_TR2_3_4
_2019, 
CR_TR2_3_4_2
019a 

. Enter 

a. All requested variables entered. 
b. Dependent Variable: TOBIN_Q_TR2_3_4_2019 

 

 
Model Summaryb 

Model 
R R Square 

Adjusted R 
Square 

Std. Error of the 
Estimate Durbin-Watson 

d
i

m

e
n

s
i

o
n

0 

1 ,820a ,672 ,649 ,10906 2,247 

a. Predictors: (Constant), DPR_TR2_3_4_2019, DER_TR2_3_4_2019, 
ROE_TR2_3_4_2019, CR_TR2_3_4_2019 
b. Dependent Variable: TOBIN_Q_TR2_3_4_2019 

 

 
ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 1,412 4 ,353 29,672 ,000a 

Residual ,690 58 ,012   
Total 2,101 62    

a. Predictors: (Constant), DPR_TR2_3_4_2019, DER_TR2_3_4_2019, ROE_TR2_3_4_2019, 
CR_TR2_3_4_2019 
b. Dependent Variable: TOBIN_Q_TR2_3_4_2019 

 

 
Coefficientsa 

Model 
Unstandardized Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,450 ,060  7,543 ,000 

CR_TR2_3_4_2019 -,033 ,013 -,265 -2,556 ,013 

ROE_TR2_3_4_2019 -,356 ,187 -,145 -1,905 ,062 

DER_TR2_3_4_2019 ,189 ,033 ,601 5,799 ,000 

DPR_TR2_3_4_2019 -,011 ,021 -,041 -,534 ,595 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2019 
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Coefficientsa 

Model Correlations Collinearity Statistics 

Zero-order Partial Part Tolerance VIF 

1 (Constant)      
CR_TR2_3_4_2019 -,676 -,318 -,192 ,526 1,899 

ROE_TR2_3_4_2019 -,114 -,243 -,143 ,972 1,029 

DER_TR2_3_4_2019 ,784 ,606 ,436 ,528 1,895 

DPR_TR2_3_4_2019 -,122 -,070 -,040 ,957 1,045 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2019 

 

 
Coefficient Correlationsa 

Model DPR_TR2_3_4
_2019 

DER_TR2_3_4
_2019 

1 Correlations DPR_TR2_3_4_2019 1,000 ,049 

DER_TR2_3_4_2019 ,049 1,000 

ROE_TR2_3_4_2019 ,160 ,022 

CR_TR2_3_4_2019 -,054 ,682 

Covariances DPR_TR2_3_4_2019 ,000 3,412E-5 

DER_TR2_3_4_2019 3,412E-5 ,001 

ROE_TR2_3_4_2019 ,001 ,000 

CR_TR2_3_4_2019 -1,466E-5 ,000 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2019 
 

Coefficient Correlationsa 

Model ROE_TR2_3_4
_2019 

CR_TR2_3_4_2
019 

1 Correlations DPR_TR2_3_4_2019 ,160 -,054 

DER_TR2_3_4_2019 ,022 ,682 

ROE_TR2_3_4_2019 1,000 ,034 

CR_TR2_3_4_2019 ,034 1,000 

Covariances DPR_TR2_3_4_2019 ,001 -1,466E-5 

DER_TR2_3_4_2019 ,000 ,000 

ROE_TR2_3_4_2019 ,035 8,027E-5 

CR_TR2_3_4_2019 8,027E-5 ,000 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2019 

 

 
Collinearity Diagnosticsa 

Model Dimension 

Eigenvalue Condition Index 

Variance Proportions 

(Constant) 
CR_TR2_3_4_2

019 
ROE_TR2_3_4

_2019 

d

i
m

e

n
s

i
o

n
0 

1 

dimension1 

1 3,714 1,000 ,00 ,01 ,02 

2 ,592 2,505 ,00 ,06 ,02 

3 ,430 2,939 ,00 ,02 ,30 

4 ,227 4,041 ,02 ,15 ,57 

5 ,036 10,153 ,98 ,76 ,10 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2019 
 



96 
 

 
 

Collinearity Diagnosticsa 

Model Dimension Variance Proportions 

DER_TR2_3_4
_2019 

DPR_TR2_3_4
_2019 

d
i

m
e

n
s

i

o
n

0 

1 

dimension1 

1 ,01 ,02 

2 ,20 ,10 

3 ,05 ,43 

4 ,06 ,39 

5 ,68 ,05 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2019 

 

 
Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value ,2150 ,9230 ,4554 ,15089 63 
Std. Predicted Value -1,593 3,099 ,000 1,000 63 
Standard Error of Predicted 
Value 

,016 ,067 ,029 ,011 63 

Adjusted Predicted Value ,1747 ,9709 ,4566 ,15512 63 
Residual -,14533 ,31226 ,00000 ,10548 63 
Std. Residual -1,333 2,863 ,000 ,967 63 
Stud. Residual -1,388 2,905 -,005 ,999 63 
Deleted Residual -,16095 ,32140 -,00117 ,11284 63 
Stud. Deleted Residual -1,399 3,115 ,007 1,028 63 
Mahal. Distance ,391 22,127 3,937 4,448 63 
Cook's Distance ,000 ,132 ,014 ,026 63 
Centered Leverage Value ,006 ,357 ,063 ,072 63 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2019 

 

 
Charts 
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Lampiran  9 Out Put SPSS hasil Uji Regresi Linier Berganda pada saat Covid 19  

OUTPUT ANALISIS UJI REGRESI LINIER BERGANDA  VARIABEL  

PADA SAAT COVID 19 

 
Regression 
 
 

 
Notes 

Output Created 28-Jul-2021 01:17:59 
Comments   
Input Data E:\TESIS SRI YAUMI UWKS\SIAP 

UJIAN\SPSS\MASTER DATA 
PEMBENARAN DESKRIPTIF.sav 

Active Dataset DataSet1 
Filter <none> 
Weight <none> 
Split File <none> 
N of Rows in Working Data 
File 

63 

Missing Value Handling Definition of Missing User-defined missing values are 
treated as missing. 

Cases Used Statistics are based on cases with no 
missing values for any variable used. 

Syntax REGRESSION 
  /MISSING LISTWISE 
  /STATISTICS COEFF OUTS BCOV 
R ANOVA COLLIN TOL ZPP 
  /CRITERIA=PIN(.05) POUT(.10) 
  /NOORIGIN 
  /DEPENDENT NP_2020 
  /METHOD=ENTER CR_2020 
ROE_2020 DER_2020 DPR_2020 
  /PARTIALPLOT ALL 
  /SCATTERPLOT=(*SDRESID 
,*ZPRED) 
  /RESIDUALS DURBIN 
HISTOGRAM(ZRESID) 
NORMPROB(ZRESID). 
 

Resources Processor Time 00:00:01,313 

Elapsed Time 00:00:01,297 

Memory Required 2444 bytes 

Additional Memory Required 
for Residual Plots 

2512 bytes 

 
 

[DataSet1] E:\TESIS SRI YAUMI UWKS\SIAP UJIAN\SPSS\MASTER DATA PEMBENARAN 

DESKRIPTIF.sav 
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Variables Entered/Removedb 

Model Variables 
Entered 

Variables 
Removed Method 

d
i

m
e

n

s
i

o
n

0 

1 DPR_TR2_3_4
_2020, 
ROE_TR2_3_4
_2020, 
CR_TR2_34_20
20, 
DER_TR2_3_4
_2020a 

. Enter 

a. All requested variables entered. 
b. Dependent Variable: TOBIN_Q_TR2_3_4_2020 

 

 
Model Summaryb 

Model 
R R Square 

Adjusted R 
Square 

Std. Error of the 
Estimate Durbin-Watson 

d
i

m

e
n

s
i

o
n

0 

1 ,805a ,647 ,623 ,12783 2,128 

a. Predictors: (Constant), DPR_TR2_3_4_2020, ROE_TR2_3_4_2020, 
CR_TR2_34_2020, DER_TR2_3_4_2020 
b. Dependent Variable: TOBIN_Q_TR2_3_4_2020 

 

 
ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 1,740 4 ,435 26,621 ,000a 

Residual ,948 58 ,016   
Total 2,688 62    

a. Predictors: (Constant), DPR_TR2_3_4_2020, ROE_TR2_3_4_2020, CR_TR2_34_2020, 
DER_TR2_3_4_2020 
b. Dependent Variable: TOBIN_Q_TR2_3_4_2020 

 

 
Coefficientsa 

Model 
Unstandardized Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,328 ,048  6,852 ,000 

CR_TR2_34_2020 -,012 ,007 -,152 -1,631 ,108 

ROE_TR2_3_4_2020 ,194 ,060 ,515 3,205 ,002 

DER_TR2_3_4_2020 ,213 ,034 1,090 6,317 ,000 

DPR_TR2_3_4_2020 ,000 ,001 ,019 ,242 ,810 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2020 
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Coefficientsa 

Model Correlations Collinearity Statistics 

Zero-order Partial Part Tolerance VIF 

1 (Constant)      
CR_TR2_34_2020 -,509 -,209 -,127 ,699 1,431 

ROE_TR2_3_4_2020 -,412 ,388 ,250 ,236 4,243 

DER_TR2_3_4_2020 ,716 ,638 ,493 ,204 4,894 

DPR_TR2_3_4_2020 ,116 ,032 ,019 ,971 1,030 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2020 

 

 
Coefficient Correlationsa 

Model DPR_TR2_3_4
_2020 

ROE_TR2_3_4
_2020 

1 Correlations DPR_TR2_3_4_2020 1,000 -,151 

ROE_TR2_3_4_2020 -,151 1,000 

CR_TR2_34_2020 -,058 ,437 

DER_TR2_3_4_2020 -,165 ,873 

Covariances DPR_TR2_3_4_2020 2,163E-6 -1,340E-5 

ROE_TR2_3_4_2020 -1,340E-5 ,004 

CR_TR2_34_2020 -6,239E-7 ,000 

DER_TR2_3_4_2020 -8,197E-6 ,002 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2020 
 

Coefficient Correlationsa 

Model CR_TR2_34_20
20 

DER_TR2_3_4
_2020 

1 Correlations DPR_TR2_3_4_2020 -,058 -,165 

ROE_TR2_3_4_2020 ,437 ,873 

CR_TR2_34_2020 1,000 ,543 

DER_TR2_3_4_2020 ,543 1,000 

Covariances DPR_TR2_3_4_2020 -6,239E-7 -8,197E-6 

ROE_TR2_3_4_2020 ,000 ,002 

CR_TR2_34_2020 5,353E-5 ,000 

DER_TR2_3_4_2020 ,000 ,001 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2020 

 

 
Collinearity Diagnosticsa 

Model Dimension 

Eigenvalue Condition Index 

Variance Proportions 

(Constant) 
CR_TR2_34_20

20 
ROE_TR2_3_4

_2020 

d

i
m

e

n
s

i
o

n
0 

1 

dimension1 

1 2,205 1,000 ,02 ,03 ,01 

2 1,403 1,253 ,01 ,04 ,09 

3 1,002 1,483 ,00 ,00 ,00 

4 ,340 2,547 ,05 ,38 ,16 

5 ,049 6,693 ,93 ,55 ,74 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2020 
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Collinearity Diagnosticsa 

Model Dimension Variance Proportions 

DER_TR2_3_4
_2020 

DPR_TR2_3_4
_2020 

d
i

m
e

n
s

i

o
n

0 

1 

dimension1 

1 ,02 ,00 

2 ,01 ,00 

3 ,00 ,96 

4 ,07 ,02 

5 ,90 ,02 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2020 

 

 
Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value ,2332 1,2426 ,4667 ,16753 63 
Std. Predicted Value -1,394 4,632 ,000 1,000 63 
Standard Error of Predicted 
Value 

,018 ,125 ,030 ,020 63 

Adjusted Predicted Value -,0538 3,1616 ,4907 ,37381 63 
Residual -,23672 ,35159 ,00000 ,12364 63 
Std. Residual -1,852 2,750 ,000 ,967 63 
Stud. Residual -3,562 2,819 -,028 1,105 63 
Deleted Residual -2,02162 ,48377 -,02408 ,29331 63 
Stud. Deleted Residual -3,995 3,008 -,024 1,155 63 
Mahal. Distance ,235 57,870 3,937 9,656 63 
Cook's Distance ,000 47,483 ,803 5,983 63 
Centered Leverage Value ,004 ,933 ,063 ,156 63 

a. Dependent Variable: TOBIN_Q_TR2_3_4_2020 

 

 
Charts 
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Lampiran  10 Out Put SPSS hasil Analisis uji Paired Sample Test 

OUTPUT ANALISIS UJI PAIRED SAMPEL T TEST  

 
DATASET ACTIVATE DataSet2. 

T-TEST PAIRS=CR_2019 ROE_2019 DER_2019 DPR_2019 NP_2019 WITH CR_2020 

ROE_2020 DER_2020 DPR_2020 NP_2020 (PAIRED) 

  /CRITERIA=CI(.9500) 

  /MISSING=ANALYSIS. 

 

T-Test 
 

Notes 

Output Created 19-JUL-2021 08:37:48 
Comments  
Input Data J:\TESIS \SPSSMASTER DATA 

PEMBENARAN.sav 
Active Dataset DataSet2 
Filter <none> 
Weight <none> 
Split File <none> 
N of Rows in Working Data 
File 

63 

Missing Value Handling Definition of Missing User defined missing values are treated 
as missing. 

Cases Used Statistics for each analysis are based 
on the cases with no missing or out-of-
range data for any variable in the 
analysis. 

Syntax T-TEST PAIRS=CR_2019 ROE_2019 
DER_2019 DPR_2019 NP_2019 WITH 
CR_2020 ROE_2020 DER_2020 
DPR_2020 NP_2020 (PAIRED) 
  /CRITERIA=CI(.9500) 
  /MISSING=ANALYSIS. 

Resources Processor Time 00:00:00.02 

Elapsed Time 00:00:00.02 

 
 

[DataSet2] J:\TESIS \SPSSMASTER DATA PEMBENARAN.sav 
 

Paired Samples Statistics 

 Mean N Std. Deviation Std. Error Mean 

Pair 1 CR_TR2_3_4_2019 2.5368 63 1.48882 .18757 

CR_TR2_34_2020 3.1587 63 2.65436 .33442 
Pair 2 ROE_TR2_3_4_2019 .1021 63 .07527 .00948 

ROE_TR2_3_4_2020 .0121 63 .55351 .06974 
Pair 3 DER_TR2_3_4_2019 .7048 63 .58399 .07358 

DER_TR2_3_4_2020 .8175 63 1.06604 .13431 
Pair 4 DPR_TR2_3_4_2019 .7568 63 .66427 .08369 

DPR_TR2_3_4_2020 .0944 63 11.20059 1.41114 
Pair 5 TOBIN_Q_TR2_3_4_2019 .37 63 .485 .061 

TOBIN_Q_TR2_3_4_2020 .44 63 .501 .063 
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Paired Samples Correlations 

 N Correlation Sig. 

Pair 1 CR_TR2_3_4_2019 & 
CR_TR2_34_2020 

63 .781 .000 

Pair 2 ROE_TR2_3_4_2019 & 
ROE_TR2_3_4_2020 

63 .127 .322 

Pair 3 DER_TR2_3_4_2019 & 
DER_TR2_3_4_2020 

63 .469 .000 

Pair 4 DPR_TR2_3_4_2019 & 
DPR_TR2_3_4_2020 

63 .108 .399 

Pair 5 TOBIN_Q_TR2_3_4_2019 & 
TOBIN_Q_TR2_3_4_2020 

63 .715 .000 

 

 
Paired Samples Test 

 

Paired Differences 

Mean Std. Deviation Std. Error Mean 

95% Confidence 
Interval of the 

Difference 

Lower 

Pair 1 CR_TR2_3_4_2019 - 
CR_TR2_34_2020 

-.62190 1.75691 .22135 -1.06438 

Pair 2 ROE_TR2_3_4_2019 - 
ROE_TR2_3_4_2020 

.09000 .54906 .06917 -.04828 

Pair 3 DER_TR2_3_4_2019 - 
DER_TR2_3_4_2020 

-.11270 .94552 .11912 -.35082 

Pair 4 DPR_TR2_3_4_2019 - 
DPR_TR2_3_4_2020 

.66238 11.14838 1.40456 -2.14530 

Pair 5 TOBIN_Q_TR2_3_4_2019 - 
TOBIN_Q_TR2_3_4_2020 

-.079 .373 .047 -.173 

 
Paired Samples Test 

 

Paired Differences 

t df Sig. (2-tailed) 

95% Confidence 
Interval of the 

Difference 

Upper 

Pair 1 CR_TR2_3_4_2019 - 
CR_TR2_34_2020 

-.17943 -2.810 62 .007 

Pair 2 ROE_TR2_3_4_2019 - 
ROE_TR2_3_4_2020 

.22828 1.301 62 .198 

Pair 3 DER_TR2_3_4_2019 - 
DER_TR2_3_4_2020 

.12543 -.946 62 .348 

Pair 4 DPR_TR2_3_4_2019 - 
DPR_TR2_3_4_2020 

3.47006 .472 62 .639 

Pair 5 TOBIN_Q_TR2_3_4_2019 - 
TOBIN_Q_TR2_3_4_2020 

.014 -1.691 62 .096 
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Lampiran  11 Kartu Bimbingan  
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