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LAMPIRAN 1 

SAMPEL PENELITIAN 

 

No. Kode Emiten Nama Emiten 

1. ADES Akasha Wira International Tbk 

2. AKPI Argha Karya Prima Ind. Tbk 

3. ALDO Alkindo Naratama Tbk 

4. ALKA Alakasa Industrindo Tbk 

5. ALMI Alumindo Light Metal Industry Tbk 

6. AMFG Asahimas Flat Glass Tbk 

7 AUTO Astra Otoparts Tbk 

8 BATA Sepatu Bata Tbk 

9. BUDI PT Budi Starch & Sweetener Tbk. 

10. CTBN Citra Tubindo Tbk 

11. DPNS Duta Pertiwi Nusantara Tbk 

12. DVLA Darya-Varia Laboratoria Tbk 

13. EKAD Ekadharma International Tbk 

14. FASW Fajar Surya Wisesa Tbk 

15. GDST Gunawan Dianjaya Steel Tbk 

16. GGRM Gudang Garam Tbk 

17. GJTL Gajah Tunggal Tbk 

18. ICBP Indofood CBP Sukses Makmur Tbk 

19. IGAR Champion Pacific Indonesia Tbk 

20. IKAI Intikeramik Alamasri Industri Tbk 

21. INAF Indofarma Tbk 

22. INAI Indal Aluminium Industry Tbk 

23. INDF Indofood Sukses Makmur Tbk 

24. INDS Indospring Tbk 

25. JPRS Jaya Pari Steel Tbk 
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26. KBLI KMI Wire and Cable Tbk 

27. KBLM Kabelindo Murni Tbk 

28. KBRI Kertas Basuki Rachmat Indonesia Tbk 

29. KICI Kedaung Indah Can Tbk 

30. LION Lion Metal Works Tbk 

31. LMPI Langgeng Makmur Industri Tbk 

32. LMSH Lionmesh Prima Tbk 

33. MBTO Martina Berto Tbk 

34. MRAT Mustika Ratu Tbk 

35. NIPS Nipress Tbk 

36. PSDN Prasidha Aneka Niaga Tbk 

37. SCCO Supreme Cable Manufacturing Corporation Tbk 

38. SIPD Sierad Produce Tbk 

39. SKLT Sekar Laut Tbk 

40. SMCB Holcim Indonesia Tbk 

41. SPMA Suparma Tbk 

42. SRSN Indo Acidatama Tbk 

43. STAR Star Petrcohem Tbk 

44. TCID Mandom Indonesia Tbk 

45. TOTO Surya Toto Indonesia Tbk 

46 TRIS Trisula International Tbk 

47 TRST Trias Sentosa Tbk 

48 UNIT Nusantara Inti Corpora Tbk 

49. WIIM Wismilak Inti Makmur Tbk 

50. YPAS Yanaprima Hastapersada Tbk 
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LAMPIRAN 2 

DATA PENELITIAN 

 

Data Variabel Independen dan Dependen Sampel Tahun 2015 

No Kode IOS AC BoIC MBoC MO PBV 

1 ADES 1,413910469 3 0,3333 4 0 1,82 

2 AKPI 0,82221971 3 0,3333 6 0 0,54 

3 ALDO 1,637469912 3 0,3333 12 0,1432 2,37 

4 ALKA 1,08708385 3 0,5 6 0,0007 1,20 

5 ALMI 0,797562674 3 0,5 30 0,0162 0,22 

6 AMFG 0,871782731 4 0,3333 5 0 0,84 

7 AUTO 0,830404174 3 0,3333 4 0 0,76 

8 BATA 1,783159406 3 0,4 4 0 2,14 

9 BUDI 0,748369261 3 0,3333 6 0 0,26 

10 CTBN 1,656360993 3 0,3333 6 0,0003 2,13 

11 DPNS 0,587775168 3 0,3333 4 0,0571 0,53 

12 DVLA 1,350570888 3 0,3333 1 0 1,50 

13 EKAD 0,968046559 3 0,5 6 0 0,96 

14 FASW 1,018825454 3 0,4 6 0 1,05 

15 GDST 0,729199431 3 0,3333 5 0,0001 0,60 

16 GGRM 2,067892134 3 0,5 3 0,0092 2,78 

17 GJTL 0,797413005 3 0,5 4 0,0095 0,34 

18 ICBP 3,341255015 3 0,5 7 0 4,80 

19 IGAR 0,758579055 3 0,5 4 0 0,63 

20 IKAI 1,054313887 2 0,5 4 0,0164 1,31 

21 INAF 0,953034076 2 0,3333 4 0 0,88 

22 INAI 0,916168956 3 0,5 28 0,005 0,53 

23 INDF 1,025232229 3 0,375 8 0,0002 1,05 

24 INDS 0,338528102 3 0,3333 6 0,0044 0,12 
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25 JPRS 0,646706949 3 0,3333 10 0,0015 0,61 

26 KBLI 0,645250018 3 0,4 9 0 0,46 

27 KBLM 0,772861889 3 0,3333 6 0,0893 0,50 

28 KBRI 0,940345241 3 0,3333 4 0 0,83 

29 KICI 0,560109392 3 0,3333 4 0,0023 0,37 

30 LION 1,143226503 3 0,3333 6 0,0024 1,20 

31 LMPI 0,637811529 3 0,5 10 0,0002 0,28 

32 LMSH 0,572132275 3 0,3333 9 0,2558 0,49 

33 MBTO 0,561697583 2 0,3333 4 0,001 0,34 

34 MRAT 0,420624032 2 0,3333 8 0 0,24 

35 NIPS 1,014750945 3 0,3333 6 0,0601 1,04 

36 PSDN 0,760413863 3 0,3333 9 0,0139 0,54 

37 SCCO 0,911708336 3 0,3333 12 0 0,84 

38 SIPD 1,0284859 3 0,3333 6 0 1,09 

39 SKLT 1,274535242 3 0,3333 4 0,0024 1,68 

40 SMCB 0,952355835 3 0,4286 4 0 0,90 

41 SPMA 0,706342362 3 0,8 8 0 0,20 

42 SRSN 0,931926775 3 0,375 9 0,1159 0,86 

43 STAR 0,657518601 3 0,5 8 0 0,49 

44 TCID 1,769766733 4 0,5 10 0,0013 1,93 

45 TOTO 3,328659091 3 0,4 2 0 4,80 

46 TRIS 0,972883762 4 0,3333 12 0 0,95 

47 TRST 0,676400408 3 0,5 11 0,0862 0,44 

48 UNIT 0,514993891 3 0,5 5 0 0,08 

49 WIIM 0,969640811 3 0,3333 6 0,246 0,96 

50 YPAS 2,375407429 3 0,3333 4 0,0035 3,55 
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Data Variabel Independen dan Dependen Sampel Tahun 2014 

No Kode IOS AC BoIC MBoC MO PBV 

1 ADES 2,020686916 
3 0,3333 3 0 2,74 

2 AKPI 0,788308533 3 0,3333 2 0 0,54 

3 ALDO 1,686147405 3 0,3333 12 0,1432 2,54 

4 ALKA 1,114929046 3 0,5 6 0,0007 1,45 

5 ALMI 0,851842167 3 0,5 32 0,016 0,26 

6 AMFG 1,078873701 4 0,3333 2 0 1,1 

7 AUTO 1,702758751 3 0,3636 4 0,0002 2 

8 BATA 2,300033166 3 0,4 4 0 3,35 

9 BUDI 0,808331961 3 0,3333 4 0 0,48 

10 CTBN 1,749562105 3 0,3333 3 0,0003 2,33 

11 DPNS 0,556700175 3 0,3333 4 0,0571 0,5 

12 DVLA 1,752573917 4 0,4286 1 0 1,97 

13 EKAD 1,210697303 3 0,5 6 0 1,32 

14 FASW 1,437885336 3 0,4 4 0 2,49 

15 GDST 0,980918676 3 0,3333 5 0,0001 0,97 

16 GGRM 2,435289599 3 0,5 4 0,0092 3,51 

17 GJTL 0,936579285 3 0,5 4 0,001 0,83 

18 ICBP 3,462666832 3 0,4286 2 0 5,08 

19 IGAR 1,122303598 3 0,3333 4 0 1,16 

20 IKAI 0,835550657 3 0,5 4 0,0303 0,52 

21 INAF 1,407161303 3 0,3333 12 0 1,86 

22 INAI 0,961035661 3 0,5 32 0,0022 0,76 

23 INDF 1,209910832 3 0,375 2 0,0002 1,44 

24 INDS 0,659030947 3 0,3333 6 0,0044 0,57 
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25 JPRS 0,530598327 3 0,5 6 0,0015 0,54 

26 KBLI 0,713051906 3 0,4 9 0 0,59 

27 KBLM 0,819841685 3 0,3333 6 0,0893 0,6 

28 KBRI 0,813251434 3 0,3333 2 0 0,64 

29 KICI 0,569015773 3 0,3333 4 0,0023 0,47 

30 LION 1,066271623 3 0,3333 4 0,0024 1,09 

31 LMPI 0,724758796 3 0,5 10 0,0002 0,44 

32 LMSH 0,613825438 3 0,3333 4 0,2518 0,56 

33 MBTO 0,61292286 2 0,3333 4 0,001 0,47 

34 MRAT 0,530572229 3 0,3333 8 0 0,39 

35 NIPS 1,122726251 3 0,3333 4 0,124 1,26 

36 PSDN 0,721941997 3 0,3333 15 0,0139 0,54 

37 SCCO 0,998588429 3 0,3333 12 0 1 

38 SIPD 0,718206996 3 0,6667 2 0 0,39 

39 SKLT 1,162419211 3 0,3333 4 0,0012 1,35 

40 SMCB 1,464360631 3 0,5 4 0 1,91 

41 SPMA 0,755890389 3 0,8 6 0 0,37 

42 SRSN 0,939924074 3 0,375 5 0,1159 0,92 

43 STAR 0,677578043 3 0,5 5 0 0,49 

44 TCID 2,208799391 4 0,4 13 0,0013 2,75 

45 TOTO 2,335240807 3 0,4 2 0 3,2 

46 TRIS 1,118476115 3 0,3333 12 0 1,2 

47 TRST 0,787061541 3 0,5 10 0,0119 0,61 

48 UNIT 0,519429147 3 0,5 5 0 0,12 

49 WIIM 1,343606686 3 0,3333 4 0,246 1,54 

50 YPAS 1,53704426 3 0,3333 6 0,0035 2,06 
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Data Variabel Independen dan Dependen Sampel Tahun 2013 

No Kode IOS AC BoIC MBoC MO PBV 

1 ADES 
3,074564236 3 0,3333 3 0 4,46 

2 
AKPI 0,770438657 3 0,3333 3 0 0,54 

3 
ALDO 1,740074765 3 0,3333 12 0,1432 2,6 

4 
ALKA 1,005211818 3 0,5 4 0,0007 1,02 

5 
ALMI 0,828296291 3 0,5 30 0,016 0,28 

6 
AMFG 1,078339139 4 0,3333 2 0 1,1 

7 
AUTO 1,636745208 3 0,4 4 0,0006 1,84 

8 
BATA 2,441411225 3 0,4 4 0 3,47 

9 
BUDI 0,659891645 3 0,3333 4 0,0002 0,5 

10 
CTBN 1,520266669 3 0,3333 6 0,0003 1,95 

11 
DPNS 0,735552546 3 0,3333 4 0,0571 0,7 

12 
DVLA 2,301871176 4 0,4286 1 0 2,69 

13 
EKAD 1,101324647 3 0,5 3 0 1,15 

14 
FASW 1,607827885 3 0,3333 4 0 3,22 

15 
GDST 0,849590053 3 0,5 5 0,0001 0,8 

16 
GGRM 2,012313786 3 0,3333 4 0,0092 2,75 

17 
GJTL 1,008476522 3 0,4286 4 0,0008 1,02 

18 
ICBP 3,172801927 3 0,4286 2 0 4,48 

19 
IGAR 1,193988592 3 0,3333 4 0 1,27 

20 
IKAI 0,803728048 3 0,5 4 0,0303 0,54 

21 
INAF 0,909922687 3 0,5 8 0 0,8 

22 
INAI 0,95916104 3 0,5 30 0 0,75 

23 
INDF 1,250697742 3 0,375 2 0,0002 1,51 

24 
INDS 0,841344346 3 0,3333 6 0,0044 0,8 
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25 
JPRS 0,575021047 3 0,5 4 0,0015 0,56 

26 
KBLI 0,762440996 3 0,3333 8 0 0,64 

27 
KBLM 0,858314891 3 0,3333 6 0,0893 0,66 

28 
KBRI 0,671839567 3 0,5 2 0,0548 0,63 

29 
KICI 0,626464963 3 0,3333 4 0,0023 0,5 

30 
LION 1,41801319 3 0,3333 3 0,0024 1,5 

31 
LMPI 0,780355269 3 0,5 4 0,0002 0,55 

32 
LMSH 0,762396082 3 0,3333 3 0,2561 0,66 

33 
MBTO 0,795725518 2 0,3333 4 0,001 0,72 

34 
MRAT 0,593315498 3 0,3333 4 0 0,53 

35 
NIPS 0,997562649 3 0,3333 7 0,124 0,99 

36 
PSDN 0,704325992 3 0,3333 15 0,0165 0,52 

37 
SCCO 1,111777743 3 0,3333 12 0 1,28 

38 
SIPD 0,741556629 3 0,3333 2 0 0,37 

39 
SKLT 0,949280569 3 0,3333 3 0,0012 0,89 

40 
SMCB 1,58141365 4 0,5 4 0 1,99 

41 
SPMA 0,749757398 3 0,6 4 0 0,41 

42 
SRSN 0,968213944 3 0,375 4 0,0941 0,96 

43 
STAR 0,666634641 3 0,5 5 0 0,49 

44 
TCID 1,825199827 4 0,4 15 0,0014 2,02 

45 
TOTO 2,591258738 3 0,25 2 0 3,68 

46 
TRIS 1,264431671 3 0,3333 11 0 1,42 

47 
TRST 0,690983526 3 0,3333 2 0,0186 0,41 

48 
UNIT 0,539545194 3 0,5 5 0 0,12 

49 
WIIM 1,508991717 3 0,3333 2 0,246 1,8 

50 
YPAS 1,439936861 3 0,3333 5 0,0035 2,58 
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LAMPIRAN 3 

   OUTPUT SPSS 

 

 

Hasil Uji Analisis Deskriptif 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

IOS 150 ,34 3,46 1,1430 ,62074 

AC 150 2,00 4,00 3,0267 ,32660 

BoIC 150 ,25 ,80 ,3984 ,09046 

MBoC 150 1,00 32,00 6,5333 5,77040 

MO 150 ,00 ,26 ,0230 ,05657 

FV 150 ,08 5,08 1,2495 1,05543 

Valid N (listwise) 150     
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Hasil Uji Pooling 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,221 ,304  ,726 ,469 

IOS 1,654 ,048 ,973 34,322 ,000 

AC -,172 ,095 -,053 -1,810 ,073 

BoIC -,713 ,384 -,061 -1,856 ,066 

MBoC -,007 ,005 -,040 -1,483 ,140 

MO -,131 ,514 -,007 -,255 ,799 

DT1 -,058 ,451 -,026 -,129 ,898 

DT2 -,323 ,397 -,145 -,814 ,417 

IOS_DT1 ,030 ,069 ,019 ,438 ,662 

AC_DT1 -,024 ,141 -,032 -,168 ,867 

BoIC_DT1 ,256 ,487 ,048 ,525 ,601 

MBoC_DT1 ,000 ,007 -,002 -,059 ,953 

MO_DT1 ,350 ,726 ,011 ,481 ,631 

IOS_DT2 ,003 ,068 ,002 ,048 ,962 

AC_DT2 ,090 ,123 ,122 ,737 ,463 

BoIC_DT2 ,059 ,501 ,011 ,118 ,906 

MBoC_DT2 -,003 ,008 -,011 -,342 ,733 

MO_DT2 ,663 ,728 ,021 ,910 ,364 

a. Dependent Variable: FV 
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Hasil Uji Normalitas 

 

 

 

 

 

Hasil Uji Autokorelasi 

 

 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 ,984a ,968 ,967 ,19293 2,118 

a. Predictors: (Constant), MO, MBoC, AC, BoIC, IOS 

b. Dependent Variable: FV 

 

 

 

 

 

 

 

 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 150 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation ,18966556 

Most Extreme Differences 

Absolute ,113 

Positive ,113 

Negative -,069 

Kolmogorov-Smirnov Z 1,389 

Asymp. Sig. (2-tailed) ,052 

a. Test distribution is Normal. 

b. Calculated from data. 
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Hasil Uji Multikolinearitas 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) ,040 ,162  ,244 ,808   

IOS 1,665 ,027 ,979 62,618 ,000 ,917 1,090 

AC -,135 ,050 -,042 -2,711 ,008 ,946 1,057 

BoIC -,594 ,182 -,051 -3,257 ,001 ,919 1,088 

MBoC -,008 ,003 -,044 -2,873 ,005 ,942 1,061 

MO ,209 ,287 ,011 ,727 ,468 ,948 1,055 

a. Dependent Variable: FV 

 

 

 

 

Hasil Uji Heterokedastisitas 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,139 ,120  1,153 ,251 

IOS ,024 ,020 ,103 1,194 ,235 

AC ,003 ,037 ,007 ,083 ,934 

BoIC -,135 ,136 -,086 -,996 ,321 

MBoC ,000 ,002 ,011 ,130 ,897 

MO ,066 ,214 ,026 ,309 ,758 

a. Dependent Variable: ABS_RES 
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Hasil Uji F 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 160,617 5 32,123 863,020 ,000b 

Residual 5,360 144 ,037   

Total 165,977 149    

a. Dependent Variable: FV 

b. Predictors: (Constant), MO, MBoC, AC, BoIC, IOS 

 

 

 

Hasil Uji t 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,040 ,162  ,244 ,808 

IOS 1,665 ,027 ,979 62,618 ,000 

AC -,135 ,050 -,042 -2,711 ,008 

BoIC -,594 ,182 -,051 -3,257 ,001 

MBoC -,008 ,003 -,044 -2,873 ,005 

MO ,209 ,287 ,011 ,727 ,468 

a. Dependent Variable: FV 

 

 

Hasil Uji Koefisien Determinasi 

 

Model Summaryb 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,984a ,968 ,967 ,19293 

a. Predictors: (Constant), MO, MBoC, AC, BoIC, IOS 

b. Dependent Variable: FV 

 
 




