Lampiran 1

Daftar Populasi

7Des’09— |4 Jun’10 — | 6 Des ’10 — | 8 Jun 11 —| 7 Des 11 — | 1 Jun’12 —|3 Des ’12 |3 Jun ’13 | I Des’13 — | Jun ’14 —
Mei ‘10 Nop ‘10 Mei ‘11 Nov ‘11 Mei ‘12 Nop ‘12 —Mei ‘13 | —Nop ‘13 | Mei ‘14 Nop ‘14
BUMI AALI AALI AALI AALI AALI AALI AALI AALI AALI
TLKM ANTM ANTM ADRO ADRO ADRO ADRO ADRO ADRO ADRO
ANTM ASII ASII AKRA AKRA AKRA AKRA AKRA AKRA AKRA
ASII ASRI ASRI ANTM ANTM ANTM ANTM ANTM ASII ASII
ADRO BKSL BKSL ASII ASII ASII ASII ASII ASRI ASRI
TINS BMTR BMTR ASRI ASRI ASRI ASRI ASRI BMTR BMTR
PTBA BRPT BRPT BORN BORN BKSL BKSL BKSL BSDE BSDE
UNSP BSDE BWPT BSDE CPIN BORN BSDE BMTR CPIN CPIN
INCO BWPT BSDE BTEL ELTY CPIN CPIN BSDE EXCL CTRA
DEWA CTRA CPIN CPIN ENRG ENRG ENRG CPIN HRUM EXCL
UNTR DEWA DEWA ELTY HRUM EXCL EXCL EXCL ICBP ICBP
TRUB ELSA ELSA ENRG ICBP HRUM HRUM HRUM INDF INCO
BTEL ELTY ENRG HRUM INCO ICBP ICBP ICBP INTP INDF




Lampiran 1 (Lanjutan)

Daftar Populasi

7Des’09 -4 Jun’10— | 6 Des’10—| 8 Jun 11 — | 7 Des 11 — | 1 Jun’12 - |3 Des ’12 ({3 Jun ’13 |1 Des’13 — | Jun 14 -
Mei ‘10 Nop ‘10 Mei ‘11 Nov ‘11 Mei ‘12 Nop ‘12 —Mei ‘13 | —Nop’13 | Mei ’14 Nop ‘14
LPKR INCO INCO ICBP INDF INCO INCO INCO ITMG INTP
ITMG INTP INTP INCO INTP INDF INDF INDF JSMR ITMG
AALI ITMG ITMG INTP ITMG INTP INDY INTP KLBF JSMR
LSIP KLBF KLBF ITMG KLBF ITMG INTP ITMG LPKR KLBF
BRPT LPKR LPKR JPFA KRAS JSMR ITMG JSMR LSIP LPKR
SMGR LSIP LSIP KLBF LPKR KLBF JSMR KLBF MAPI LSIP
INTP MNCN MNCN KRAS LSIP LPKR KLBF LPKR MNCN MNCN
INDY PTBA PTBA LPKR PGAS LSIP LPKR LSIP MPPA MPPA
UNVR SGRO SGRO LSIP PTBA PGAS LSIP MAPI PGAS PGAS
KLBF SMCB SMBC PTBA SIMP PTBA MAPI MNCN PTBA PTBA
BMTR SMGR SMGR SMCB SMCB SIMP MNCN PGAS PWON SILO
SGRO TINS TINS SMGR SMGR SMGR PGAS PTBA SMGR SMGR
ELSA TLKM TLKM TINS TINS TINS PTBA SMGR SMRA SMRA
BISI TURI TRAM TLKM TLKM TRAM SMGR TLKM TLKM TLKM
BSDE UNSP UNTR TRAM TRAM TLKM TLKM UNTR UNTR UNTR
CTRA UNTR UNVR UNTR UNTR UNTR UNTR UNVR UNVR UNVR
WIKA UNVR WIKA UNVR UNVR UNVR UNVR WIKA WIKA WIKA

Sumber : idx.co.id (data diolah penulis)



Lampiran 2

Free Cash Flow

No Nama Perusahaan 2010 2011 2012 | 2013
1. | Aneka Tambang Tbk -0,007 | -0,027 | 0,087 | -0,046
2. | Astra International Tbk -0,009 | 0,077 |-0,085 | 0,078
3. | International Nikel Indonesia Thk 0,084 | 0,419 |0,346 | 0.061
4. | Indocement Tunggal Perkasa Thk 0,020 | 0,097 | 0,043 | 0,050
5. | Indo Tambangraya Megah Thk 0,007 | 0,189 |0,258 | 0,211
6. | Kalbe Farma Tbk -0,021 | 0,176 | 0,023 |-0,021
7. | Lippo Karawaci Thk -0,133 | 0,046 | -0,425 | -0,063
8. | PP London Sumatera Platation Tbk 0,057 | 0,119 | 0,114 | 0,142
9. | Tambang Batubara Bukit Asam Tbk 0,185 | 0,210 | 0,095 | 0,325
10. | Semen Indonesia (Persero) Tbk -0,259 | 0,455 |-0,139 | 0,053
11. | Telekomunikasi Indonesia (Persero) Tbk | 0,043 | 0,329 | 0,075 | 0,172
12. | United Tractors Thk -0,176 | 0,232 |-0,075 | 0,121
13. | Unilever Indonesia Thk 0,183 | 0,788 | 0,252 | 0,061
Jumlah -0,156 | 3,109 | 0,569 1,478
Rata-rata -0,012 | 0,239 | 0,044 |0,114
Sumber : data diolah penulis
Lampiran 3
Dividen Payout Ratio
No Nama Perusahaan 2010 | 2011 2012 | 2013




1. | Aneka Tambang Tbk 0,144 | 0,349 | 0,290 | 1,095
2. | Astra International Tbk 0,445 | 0,461 | 0,503 | 0,515
3. | International Nikel Indonesia Thk 0,775 | 0,718 | 1,588 | 1,241
4. | Indocement Tunggal Perkasa Thk 0,257 | 0,269 | 0,227 |0,331
5. | Indo Tambangraya Megah Thk 1,259 | 0,381 | 1,176 | 1,191
6. | Kalbe Farma Tbhk 0,197 | 0,376 | 0,528 | 0,469
7. | Lippo Karawaci Thk 0,095 | 0,141 | 0,175 | 0,235
8. | PP London Sumatera Platation Tbk 0,277 | 0,245 | 0,610 | 0,584
9. | Tambang Batubara Bukit Asam Tbk 0,615 | 0,415 | 0,557 | 0,877
10. | Semen Indonesia (Persero) Thk 0,507 | 0,378 | 0,041 |0,412
11. | Telekomunikasi Indonesia (Persero) Tbk | 0,784 | 0,830 | 0,835 | 0,918
12. | United Tractors Thk 0,421 | 0,288 | 0,426 | 0,450
13. | Unilever Indonesia Tbhk 0,897 | 1,085 | 0,938 | 0,946

Jumlah 6,671 | 5936 | 7,894 | 9,263

Rata-rata 0,513 | 0,457 | 0,607 |0,713
Sumber : data diolah penulis

Lampiran 4
Hasil Output SPSS
One-Sample Kolmogorov-Smirnov Test
DPR (y) FCF (x)

N

Normal Parameters® Mean

5724

52

52

.0962




Most Extreme Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Std. Deviation

Absolute
Positive

Negative

.35460 .19436
.146 .103
.146 .103

-.073 -.071
1.053 .743
217 .639

a. Test distribution is Normal.

Sumber : hasil pengolahan data, lampiran

Regression
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
DPR (y) 52 .04 1.59 5724 .35460]
FCF (x) 52 -.42 .79 .0962 .19436
Valid N (listwise) 52
Correlations
DPR (y) FCF (x)
Pearson Correlation DPR (y) 1.000 .483
FCF (x) .483 1.000
Sig. (1-tailed) DPR (y) ) .000
FCF () .000 .
N DPR (y) 52 52
FCF () 52 52
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1 FCF (x)? . | Enter

a. All requested variables entered.
b. Dependent Variable: DPR (y)

Model Summary”

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

Durbin-Watson




1 .483% .233 .218 .31356 1.762
a. Predictors: (Constant), FCF (x)
b. Dependent Variable: DPR (y)
ANOVA®
Model Sum of Squares Df Mean Square F Sig.
1 Regression 1.497 1 1.497 15.226 .000?
Residual 4.916 50 .098
Total 6.413 51
a. Predictors: (Constant), FCF (x)
b. Dependent Variable: DPR (y)
Coefficients®
Standardiz
ed
Unstandardized Coefficient Collinearity
Coefficients S Correlations Statistics
Zero-
Model B Std. Error Beta t Sig. order | Partial | Part |Tolerance| VIF
1 E]%O”Sta 488 049 10.033[ .000
FCF (x) .881 .226 483 3.902 .000 483 483 483 1.000 1.000|

a. Dependent Variable: DPR (y)



Charts

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: DPR (y)
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