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LAMPIRAN 1 

Daftar Nama Perusahaan Tahun 2014-2016 

No 
Kode 

Saham 
Nama Perusahaan Sektor 

1 AKPI PT. Argha Karya Prima Industry Tbk Plastics and Glass Products 

2 ALDO PT. Alkindo Naratama Tbk Paper and Allied Products 

3 ALKA PT. Alaska Industrindo Tbk Metal and Allied Products 

4 ALMI PT. Alumindo Light Metal Industry Tbk Metal and Allied Products 

5 ALTO PT. Tri Banyan Tirta Tbk Food and Beverages 

6 BAJA PT. Saranacentral Bajatama Tbk Metal and Allied Products 

7 BATA PT. Sepatu Bata Tbk 

Apparel and Other Textile 

Products 

8 BTON PT. Beton Jaya Manunggal Tbk Metal and Allied Products 

9 GDST PT. Gunawan Dianjaya Steel Tbk Metal and Allied Products 

10 HDTX PT. Panasia Indosyntec Tbk Textile Mill Products 

11 IKAI PT. Inti Keramik Alam Asri Industri Tbk Ceramics, Porcelain & Glass 

12 INAF PT. Indofarma Tbk Pharmaceuticals 

13 INAI PT. Indal Alumunium Industry Tbk Metal and Allied Products 

14 JKSW PT. Jakarta Kyoei Steel Work LTD Tbk Metal and Allied Products 

15 MAIN PT. Malindo Feedmill Tbk Livestock Feed 

16 MRAT PT. Mustika Ratu Tbk Consumer Goods 

17 MYOR PT. Mayora Indah Tbk Food and Beverages 

18 MYTX PT. APAC Citra Centertex 

Apparel and Other Textile 

Products 

19 NIPS PT. Nipress Tbk Automotive and Allied Products 

20 SKBM PT. Sekar Bumi Tbk Food and Beverages 

21 SRSN PT. Indo Acidatama Tbk 

Apparel and Other Textile 

Products 

22 STAR PT. Star Petrochem Tbk Textile Mill Products 

23 UNIT PT. Nusantara Inti Corpora Tbk Textile Mill Products 

24 VOKS PT. Voksel Electric Tbk Cables 

25 YPAS PT. Yanaprima Hastapersada Tbk Plastics and Glass Products 
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LAMPIRAN 2 

Data SIZE, UKA, CASHFLOW, LEV, LIKUID, SALESGROWTH, DISTRESS 

Kode 

Saham 

SIZE UKA CASHFLOW LEV LIKUID SALESGROWTH DISTRESS 

2014 2015 2016 201
4 

2015 2016 2014 2015 2016 2014 2015 2016 2014 2015 2016 2014 2015 2016 2014 2015 2016 

AKPI 28.43 28.6
9 

28.59 4 4 4 0.31 -
0.03 

0.26 0.53 0.62 0.57 1.13 1.03 1.13 0.17 0.04 0.01 1 1 1 

ALDO 26.60 26.6
3 

26.74 3 3 3 0.00 0.01 0.18 0.55 0.53 0.51 1.03 1.34 1.48 0.24 0.09 0.03 1 1 0 

ALKA 26.22 25.7
0 

25.64 3 3 3 -2.25 -
0.24 

1.04 0.03 0.08 0.09 1.27 1.01 0.92 0.12 -
0.39 

0.54 1 1 0 

ALMI 28.80 28.4
1 

28.40 3 3 3 -0.36 1.08 0.03 0.80 0.74 0.81 1.02 0.90 0.85 0.16 0.00 -
0.26 

1 1 1 

ALTO 27.85 27.8
0 

27.78 1 4 3 -0.04 -
0.02 

0.03 0.57 0.57 0.59 3.08 1.58 0.75 -0.32 -
0.09 

-
0.02 

1 1 1 

BAJA 27.61 27.5
8 

27.61 3 3 3 -0.09 0.03 0.04 0.81 0.83 0.80 0.84 0.86 0.97 0.17 0.02 -
0.22 

1 1 1 

BATA 27.38 27.4
0 

27.46 3 3 3 0.18 -
0.08 

0.08 0.45 0.31 0.29 1.55 2.47 2.52 0.12 0.02 -
0.03 

1 1 0 

BTON 25.37 25.3
2 

25.25 3 3 3 0.28 -
0.04 

-0.05 0.26 0.34 0.37 5.06 4.36 4.22 -0.15 -
0.30 

-
0.07 

1 1 1 

GDST 27.88 28.0
3 

27.99 3 3 3 0.51 -
0.12 

0.26 0.33 0.22 0.23 1.41 1.22 1.24 -0.14 -
0.25 

-
0.17 

1 1 1 

HDTX 27.93 27.8
0 

27.86 0 0 0 -0.03 0.02 0.11 0.00 0.00 0.00 0.97 0.72 0.75 0.11 0.19 0.18 1 1 1 

IKAI 29.07 29.2
2 

29.19 0 0 0 -0.05 -
0.05 

0.04 0.08 0.07 0.07 0.84 0.81 0.20 0.24 -
0.46 

-
0.41 

1 1 1 

INAF 26.97 26.6
9 

26.30 3 3 3 0.51 0.42 -0.61 0.56 0.83 1.95 1.30 1.26 1.21 0.03 0.17 0.03 1 1 0 
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INAI 27.85 28.0
6 

27.95 3 3 3 0.05 0.04 -0.14 0.62 0.71 0.78 1.08 1.00 1.00 0.46 0.48 -
0.07 

1 1 1 

JKSW 26.44 26.3
0 

26.33 3 3 3 0.01 0.01 -0.01 2.38 2.66 2.62 2.52 2.44 1.91 -0.06 0.66 0.79 1 1 1 

MAIN 28.89 29.0
1 

29.00 5 5 5 -0.12 -
0.01 

0.12 0.69 0.61 0.53 1.08 1.33 1.29 0.07 0.06 0.10 1 1 0 

MRAT 26.94 26.9
3 

26.90 0 0 0 -0.20 -
0.07 

-0.15 0.23 0.24 0.24 3.61 3.70 3.97 0.21 -
0.02 

-
0.20 

1 1 1 

MYOR 29.96 30.0
6 

30.19 3 3 3 -0.14 0.38 0.10 0.60 0.54 0.52 2.09 2.37 2.25 0.18 0.05 -
0.88 

1 1 0 

MYTX 28.34 28.3
0 

28.11 3 3 3 -0.02 -
0.03 

-0.01 1.13 1.29 1.57 0.42 0.35 0.42 0.12 887.
28 

-
0.31 

1 0 1 

NIPS 27.82 28.0
7 

28.21 3 3 3 -0.03 -
0.15 

-0.01 0.52 0.61 0.53 1.29 1.05 1.22 0.12 -
0.03 

0.05 1 1 1 

SKBM 27.20 27.3
6 

27.63 3 3 3 0.15 0.15 -0.05 0.51 0.55 0.63 1.48 11.4
5 

1.11 0.14 -
0.08 

0.10 1 1 0 

SRSN 26.86 27.0
8 

27.30 3 3 3 0.07 -
0.33 

0.36 0.29 0.41 0.44 2.87 2.17 1.74 0.21 0.12 -
0.06 

1 1 1 

STAR 27.38 27.3
1 

27.26 3 3 3 -0.11 0.14 0.18 0.37 0.33 0.29 1.74 1.81 2.00 -0.17 0.13 -
0.50 

1 1 1 

UNIT 26.81 26.8
6 

26.79 3 3 3 0.12 -
0.11 

0.16 0.45 0.47 0.44 0.45 0.59 0.65 0.01 0.15 -
0.12 

1 1 1 

VOKS 28.07 28.0
6 

28.14 0 0 0 -0.07 0.02 0.19 0.67 0.67 0.60 1.16 1.17 1.33 -0.20 -
0.20 

0.27 1 1 0 

YPAS 26.49 26.3
6 

26.36 3 3 3 0.33 0.26 -0.12 0.49 0.46 0.49 1.38 1.22 0.97 -0.04 -
0.34 

0.00 1 1 1 
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LAMPIRAN 3 

Hasil Output SPSS Statistika Deskriptif 

 
Frequencies 

 

 

Statistics 

Distress 

N 
Valid 75 

Missing 0 

Mode 1.00 

 

Distress 

 Frequency Percent Valid 

Percent 

Cumulative 

Percent 

Valid 

.00 25 33.3 33.3 33.3 

1.00 50 66.7 66.7 100.0 

Total 75 100.0 100.0  
 

Descriptives 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

SIZE 75 25.25 30.19 27.5623 1.07083 

UKA 75 .00 5.00 2.6267 1.26034 

CASHFLOW 75 -2.25 1.08 .0309 .36566 

LEV 75 .00 2.66 .5943 .51825 

LIKUID 75 .20 11.45 1.6664 1.50855 

SALESGROWTH 75 -.88 .79 .0065 .25708 

Valid N (listwise) 75     

 



99 
 

LAMPIRAN 4 

Uji Kesamaan Koefisien 

Regression 

 

Variables Entered/Removeda 

Model Variables Entered Variables 

Removed 

Method 

1 

DT2_SALESGROWTH, 

DT1_SALESGROWTH, 

DT2_LIKUID, 

DT1_CASHFLOW, UKA, 

DT2_CASHFLOW, SIZE, 

DT1_LIKUID, LEV, 

DT1_UKA, DT2_LEV, 

SALESGROWTH, DT1_LEV, 

DT2_UKA, LIKUID, 

DT1_SIZE, CASHFLOW, 

DT2_SIZE, DT1, DT2b 

. Enter 

a. Dependent Variable: distress 

b. All requested variables entered. 

 
 

Model Summary 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .562a .316 .063 .45937 

a. Predictors: (Constant), DT2_salesgrowth, DT1_salesgrowth, 

DT2_likuid, DT1_cashflow, uka, DT2_cashflow, size, 

DT1_likuid, lev, DT1_uka, DT2_lev, salesgrowth, DT1_lev, 

DT2_uka, likuid, DT1_size, cashflow, DT2_size, DT1, DT2 

 



100 
 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 5.271 20 .264 1.249 .254b 

Residual 11.395 54 .211   

Total 16.667 74    

a. Dependent Variable: distress 

b. Predictors: (Constant), DT2_salesgrowth, DT1_salesgrowth, DT2_likuid, 

DT1_cashflow, uka, DT2_cashflow, size, DT1_likuid, lev, DT1_uka, DT2_lev, 

salesgrowth, DT1_lev, DT2_uka, likuid, DT1_size, cashflow, DT2_size, DT1, DT2 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) -.073 2.367  -.031 .975 

SIZE .033 .083 .074 .394 .695 

UKA -.050 .081 -.133 -.615 .541 

CASHFLOW -.141 .460 -.109 -.306 .761 

LEV .031 .225 .034 .138 .891 

LIKUID -.025 .106 -.078 -.230 .819 

SALESGROWTH -.154 .390 -.083 -.395 .695 

DT1 -3.218 3.468 -3.218 -.928 .358 

DT2 -4.584 3.970 -4.584 -1.155 .253 

DT1_SIZE .111 .123 3.067 .905 .369 

DT1_UKA .035 .111 .108 .314 .755 

DT1_CASHFLOW .100 .585 .033 .171 .865 

DT1_LEV .293 .325 .250 .901 .371 

DT1_LIKUID -.072 .115 -.234 -.622 .537 

DT1_SALESGROWTH -.059 .610 -.018 -.097 .923 

DT2_SIZE .169 .138 4.630 1.225 .226 

DT2_UKA .024 .114 .072 .211 .834 

DT2_CASHFLOW .198 .500 .120 .395 .694 

DT2_LEV .252 .314 .197 .804 .425 

DT2_LIKUID -.114 .156 -.235 -.727 .471 

DT2_SALESGROWTH -.648 .725 -.142 -.894 .375 

a. Dependent Variable: distress 
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LAMPIRAN 5 

Hasil Output SPSS Binary Logistic Regression 

Logistic Regression 

 

Case Processing Summary 

Unweighted Casesa N Percent 

Selected Cases 

Included in 

Analysis 
75 100.0 

Missing Cases 0 .0 

Total 75 100.0 

Unselected Cases 0 .0 

Total 75 100.0 

a. If weight is in effect, see classification table for the 

total number of cases. 

 

 

Dependent Variable Encoding 

Original Value Internal 

Value 

.00 0 

1.00 1 

 

 
Block 0: Beginning Block 
 

Iteration Historya,b,c 

Iteration -2 Log 

likelihood 

Coefficient

s 

Constant 

Step 0 

1 95.489 .667 

2 95.477 .693 

3 95.477 .693 

a. Constant is included in the model. 

b. Initial -2 Log Likelihood: 95.477 

c. Estimation terminated at iteration 

number 3 because parameter estimates 

changed by less than .001. 
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Classification Tablea,b 

 Observed Predicted 

 distress Percentage 

Correct  .00 1.00 

Step 0 

distress 
.00 0 25 .0 

1.00 0 50 100.0 

Overall 

Percentage 

  
66.7 

a. Constant is included in the model. 

b. The cut value is .500 

 

 

Variables in the Equation 

 B S.E. Wald df Sig. Exp(B) 

Step 0 Constant .693 .245 8.008 1 .005 2.000 

 
 

Variables not in the Equation 

 Score df Sig. 

Step 0 
Variables 

size 6.708 1 .010 

uka .208 1 .648 

cashflow .279 1 .597 

lev 2.074 1 .150 

likuid 9.394 1 .002 

salesgrowth .306 1 .580 

Overall Statistics 17.032 6 .009 
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Block 1: Method = Enter 
 

Iteration Historya,b,c,d 

Iteration -2 Log 

likelihood 

Coefficients 

Constant size uka cashflow lev likuid salesgrowth 

Step 

1 

1 78.108 -9.021 .371 
-

.165 
.315 .881 -.382 -.867 

2 75.685 -9.581 .417 
-

.281 
.341 1.207 -.677 -1.497 

3 75.441 -9.606 .431 
-

.338 
.320 1.305 -.823 -1.676 

4 75.439 -9.695 .435 
-

.345 
.318 1.315 -.839 -1.689 

5 75.439 -9.697 .435 
-

.345 
.318 1.315 -.839 -1.689 

6 75.439 -9.697 .435 
-

.345 
.318 1.315 -.839 -1.689 

a. Method: Enter 

b. Constant is included in the model. 

c. Initial -2 Log Likelihood: 95.477 

d. Estimation terminated at iteration number 6 because parameter estimates 

changed by less than .001. 

 

 

Omnibus Tests of Model Coefficients 

 Chi-square df Sig. 

Step 1 

Step 20.038 6 .003 

Block 20.038 6 .003 

Model 20.038 6 .003 

 

 

Model Summary 

Step -2 Log 

likelihood 

Cox & Snell 

R Square 

Nagelkerke 

R Square 

1 75.439a .234 .326 

a. Estimation terminated at iteration number 6 

because parameter estimates changed by less than 

.001. 
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Hosmer and Lemeshow Test 

Step Chi-square df Sig. 

1 7.930 7 .339 

 
 

Contingency Table for Hosmer and Lemeshow Test 

 distress = .00 distress = 1.00 Total 

Observed Expected Observed Expected 

Step 1 

1 7 6.839 1 1.161 8 

2 6 4.590 2 3.410 8 

3 4 3.186 4 4.814 8 

4 3 2.641 5 5.359 8 

5 1 2.306 7 5.694 8 

6 1 1.964 7 6.036 8 

7 0 1.617 8 6.383 8 

8 1 1.180 7 6.820 8 

9 2 .679 9 10.321 11 

 

 

Classification Tablea 

 Observed Predicted 

 distress Percentage 

Correct  .00 1.00 

Step 1 

distress 
.00 11 14 44.0 

1.00 3 47 94.0 

Overall 

Percentage 
  77.3 

a. The cut value is .500 
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Variables in the Equation 

 B S.E. Wald df Sig. Exp(B) 

Step 1a 

size .435 .297 2.149 1 .143 1.546 

uka -.345 .268 1.662 1 .197 .708 

cashflow .318 .778 .167 1 .683 1.374 

lev 1.315 .673 3.819 1 .051 3.725 

likuid -.839 .365 5.297 1 .021 .432 

salesgrowth -1.689 1.318 1.642 1 .200 .185 

Constant -9.697 8.283 1.371 1 .242 .000 

a. Variable(s) entered on step 1: size, uka, cashflow, lev, likuid, salesgrowth. 

 

 

Correlation Matrix 

 Constant size uka cashflow lev likuid salesgrowth 

Step 1 

Constant 1.000 -.992 -.023 .050 -.073 -.235 -.064 

size -.992 1.000 -.078 -.053 .066 .145 .056 

uka -.023 -.078 1.000 -.053 -.272 .318 .100 

cashflow .050 -.053 -.053 1.000 .020 .039 -.047 

lev -.073 .066 -.272 .020 1.000 -.139 -.412 

likuid -.235 .145 .318 .039 -.139 1.000 .172 

salesgrowth -.064 .056 .100 -.047 -.412 .172 1.000 

 
 




