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LAMPIRAN
- T Lampiran |

o O o
T= ~ .
D8 2 Daftar Perusahaan Sampel Penelitian
22 8
= 3 3
88 5 = No | Nama Perusahaan Kode
=€ 5 = 1 | Adhi Karya Tbk ADHI
3.5 = 2 | Adaro Energy Tbk ADRO
S§2 0 3 | AKR Corporindo Thk AKRA
~s 2 2 4 | Aneka Tambang Thk ANTM
sge g 5 | Indofood CBP Sukses Makmur Thk ICBP
= 0 = © 6 | Vale Indonesia Tbk INCO
s e2 3 7 | Indofood Sukses Makmur Thk INDF
53¢ § 8 | Indocement Tunggal Prakasa Tbk INTP
&3 § 3 9 | Jasa Marga Tbk JSMR
5z 2 | 10 [ Kalbe Farma Thk KLBF
- g: g 11 | Lippo Karawaci Thk LPKR
5 T = 12 | Media Nusantara Citra Tbhk MNCN
=5 - 13 | Perusahaan Gas Negara Thk PGAS
-3 & 14 | PP Tbk PTPP
28 2 15 | Sri Rejeki Isman Thk SRIL
5z > 16 | Sawit Sumbermas Sarana Thk SSMS
x % & 17 | Telekomunikasi Indonesia Thk TLKM
3 a 18 | Wijaya Karya Thk WIKA
3 S 19 | Waskita Karya Tbk WSKT
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Lampiran 11

Data Penelitian

dnn

usada

nf

o A Tahun 2016

pE

?é(oIde : Nomor | ROA | OCF | CR | DAR | TATO | GPM | F-Score | avg HS
1 GADHI 1 0.016 | -0,087 [ 1,291 | 0,729 | 0,551 | 0,101 2 2.200
3 TZAE%&O 2 | 0.052| 0104|2471 0420 0387 |0271| 8 | 1.549,001
FAKRATI 3 | 0066| 0041|1271 0,490| 0961|0123| 4 | 6434001
glgrm 4 | 0002| 0034]2442]0386| 03040094 7 632,727
[ JCBP | 5 | 0126| 0150|2407 | 0360| 1193|0315 7 | 8.63L818
I INCOZ| 6 | 0,001| 0,006 | 4539 | 0,i76| 0262|0058| 6 | 1920455
g@F 7 | 0064 | 00871508 | 0,465 | 0812|0291 8 8.450
FANTPZ] 8 | 0128| 0118]4525| 0133| 0510 | 0412 4 17.184,09
TOSMRS| 9 | 0034 0042|069 | 0695 0311[0291| 5 4.780
I KLBF:| 10 | 0154| 0142|4131 | 0181| 1272|0490 7 | 1537727
T UPKRZ] 11 | 0027| 0012|5455 | 0516 0226 0417| 5 781,364
é_ﬁ/lNCN 12 | 0,04 | 0,138 1,581 | 0,334 | 0473|0573| 8 | 1.923,182
%GAS‘ 13 | 0,045 | 0,096 | 2,606 | 0536 | 0,429 0,302| 5 2.391,818
Y PTPP | 14 | 0037 0032|1533 0,654 | 0527|0149| 5 | 2.912.727
3 §SRIL 15 | 0,063 | 0,006 | 3,060 | 0,650 | 0,718 0,214 | 3 321,001
T5SMs5| 16 | 0083| 0092|1367 0518 | 0380(0538| 8 | 1.717,273
3 TLKMZ| 17 | 0.162| 0263|1200 0412| 0648|0352 8 3.620
;ﬁ §V|KAj 18 | 0,037 | -0,036 | 1,476 | 0,598 | 0504 | 0,166 | 5 | 2.265,455
:Ei\/SK'F 19 | 0,029 | -0,126 | 1,172 | 0,727 | 0,387 | 0,167 | 5 | 2.288,182
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B. Tahun 2017

AKOde(I.E Nomor | ROA | OCF CR DAR | TATO | GPM | F-Score | AVGSH
g SADHI% 1 0,018 | -0,114 | 1,407 | 0,793 | 0,535 | 0,136 5 2.251,818
o a
ééADROE 2 0,079 | 0,125| 2,559 | 0,400 | 0,478 | 0,350 9 2,260
égﬁdéRAg 3 0,078 | 0,041 | 1,624 | 0,463 1,09 | 0,102 6 5.904,545
EFQQA@TI\/E 4 0,005 | 0,046 | 1,621 | 0,384 | 0,422 | 0,130 8 865,455
§§I®P§ 5 0,112 | 0,164 | 2,428 | 0,357 | 1,126 | 0,311 6 8.695,455
Ei%II\EZO':—? 6 -0,007 | 0,070 | 4,618 | 0,167 | 0,288 | 0,010 6 3.320,909
c“ %II\HDFE 7 0,059 | 0,074 | 1,503 | 0,468 | 0,798 | 0,283 4 7.156,818
a4 = =S
Ef @II\@'P? 8 0,064 | 0,096 | 3,703 | 0,149 | 0,500 | 0,347 4 1.8220,45
EEJS@/IR:G; 9 0,026 | 0,065 0,760 | 0,768 | 0,443 | 0,151 6 5.684,091

S a
ELEKEjiBFi 10 0,148 | 0,121 | 4,509 | 0,164 | 1,215 | 0,486 5 1.475,909
g %EKR;: 11 0,015 | -0,079 | 5,137 | 0,474 | 0,192 | 0,419 4 477,455
EIMNCI\Er 12 0,105 | 0,146 | 4,604 | 0,349 | 0,468 | 0,621 7 1.400
%@?GAS& 13 0,023 | 0,092 | 3,874 | 0,494 | 0,472 | 0,268 7 2.470,909
;%PTPP; 14 0,041 | 0,035| 1,445| 0,659 | 0,515 0,151 5 1.875,455
é_, §SRIL§ 15 0,057 | -0,024 | 3,682 | 0,629 | 0,637 | 0,226 4 339,273
= >
1 A@SMS% 16 0,082 | 0,094 | 4,209 | 0,579 | 0,337 | 0,532 5 1.423,636
B LjiI'LKM 17 0,165 | 0,249 | 1,048 | 0,435 | 0,646 | 0,385 6 4,000,909
ggNIKA 18 0,030 | 0,041 1,344 | 0,680 | 0,573 | 0,110 5 1.766,818
—t_ﬁNSK'E 19 0,043 | -0,061 | 1,002 | 0,768 | 0,462 | 0,209 4 2.650,909
q4 o P
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C. Tahun 2018

vmipun pAupy updinnfu

=
AKode“I} Nomor | ROA | OCF CR | DAR | TATO | GPM | F-Score | AVGSH
o SADHI% 1 0,021 | 0,002 | 1,341 | 0,791 | 0,520 0,160 6 1.754,545
b o,
g\DROE 2 0,068 | 0,128 | 1,960 | 0,391 | 0,513 | 0,334 6 1.356,818
1 %P&RA% 3 0,080 | -0,023 | 1,398 | 0,502 1,18 | 0,066 3 5.080,455
T“@MEI’ME 4 0,026 | 0,056 | 1,542 | 0,407 | 0,758 | 0,138 7 976,818
§I®P§ 5 0,136 | 0,135| 1,952 | 0,339 | 1,118 0,319 6 9.228,636
:%II\E:O;—‘ 6 0,027 | 0,093 | 3,599 | 0,145 | 0,353 | 0,134 8 3.083,636
4 g'lr\ﬂDFE' 7 0,051 | 0,061 | 1,066 | 0,483 | 0,760 | 0,275 4 6.763,636
e =S
@I@I’Pg 8 0,041 | 0,071| 3,137 | 0,164 | 0,547 | 0,288 5 1.9975
TQ;]S@/IR:G: 9 0,025| 0,011| 0,380 | 0,755 | 0,449 0,160 6 5.284,091

S o

ELEK@BFE 10 0,138 | 0,153 | 4,658 | 0,157 | 1,161 | 0,467 6 1.518,182
§_ g_ll;KRg: 11 0,034 | -0,069 | 4,028 | 0,496 | 0,222 | 0,466 5 278,727
EMNCI\@ 12 0,098 | 0,123 | 3,407 | 0,349 | 0,456 | 0,620 5 751,818
EE?GASi 13 0,046 | 0,116 | 1,542 | 0,597 | 0,487 | 0,338 7 2.569,091
;%PTPP; 14 0,037| 0,014 | 1,415| 0,690 | 0,478 | 0,141 3 2.442,727
C_ §SRIL§ 15 0,062 | 0,047 | 3,085 | 0,622 | 0,758 | 0,178 6 339,273
W -
1 ;:SSMS% 16 0,008 | 0,029 | 5,277 | 0,640 | 0,329 0,431 5 1.055
ifﬂ'LKM 17 0,131 | 0,221| 0,935| 0,431 | 0,634 0,336 5 3.844,545
§_§NIKA 18 0,035| 0,046 | 1,542 | 0,709 | 0,526 | 0,116 7 1.967,273
%_r%NSK‘E 19 0,037 | 0,024| 1,179 | 0,768 | 0,392 | 0,182 4 1.895,455
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Std. Deviation

Mean

Lampiran 11l
Maximum

Descriptive Statistics
Minimum

Hasil Analisis Statistik Deskriptif

N

(© Hak cipta milik

.044945

.06095
06154
2.44300

165
.263
5.455

-.007
-126
.380
133
192
.010
2.000
278.727

57

<

o
1:]

081975
1.407937

57

L
o

KK

57

9

194080
.281961

48414
59111

.793
1.272

57

e
nSti

57

o
<L
tot

152884
1.532440
4203.279916

27544
561404
3753.46730

621
9.000

19975.000

57

57

s
Bls

ZFscore

57

vgHS

ddn

57

alid N (listwise)

fhformatika Kwik Kian Gie)

Hak Cipta Dilindungi Undang-Undang

1. Dilarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
@Ww a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,

KWIK KIAN GIE

penulisan kritik dan tinjauan suatu masalah.

SCHOOL OF BUSINESS b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.
2. Dilarang mengumumkan dan memperbanyak sebagian atau seluruh karya tulis ini dalam bentuk apapun
tanpa izin IBIKKG.
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Hasil Uji Kesamaan Koefisien (Pooling)

Lampiran IV

Coefficients®

I
Q
)
0,
©
-+
Q
- 3 Standardized
2 = Unstandardized Coefficients ~ Coefficients
Shod® B Std. Error Beta t Sig.
4 Z (Constant)y 22019165  11010.199 2.000 054
S a8 !
5 = ROA 21396.222  58805.241 229 364 718
-
S 2 ocF 2801.361  23760.408 055 118 907
c £ CR -1357.629 1196518 -.455 1135 265
c | _ _ _
& 2 par -17318.944  10802.054 -.800 -1.603 118
=)
2 2 TATO -1133.444 5078.392 -.076 -223 825
3 §' GPM 1402395  11590.813 051 121 904
Q
2 5 Fscore -1410.270 886.111 514 -1.592 121
*
S D1 3706.871 14550298 419 255 800
g D2 205419  13991.324 023 015 988
Z DIROA -84441.854  84708.929 786  -997 326
Z D1OCF 16915.495  33493.815 232 505 617
;’:' D1CR -822.239 1720.271 -.300 -.478 636
S DIDAR 652.031  13976.367 040 047 963
© D1TATO 3277.516 7841525 251 418 679
(1)
=~ D1GPM 9267160  17494.261 354 530 600
D1FScore -316.964  1219.406 -209  -260 797
__ D2ROA -83231.004  85794.376 -709 -.970 339
z D20CF 5033.700 35855550 060 140 889
o D2CR 19.800 1645342 006 012 990
£  D20AR 266.224 12848272 017 021 984
W D2TATO 4438575 8252219 350 538 594
£ D2GPM 145624  16589.365 005 009 993
W DoFscore 245.712 1264.762 159 194 847
ayDependent Variable: avgHS
=
3
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Lampiran V

Hasil Uji Asumsi Klasik

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
EN 57
Normal Parameters®® ~Mean . .0000000
Std. Deviation 3352.611485
Most Extreme Differences  Absolute 106
~ Positive 106
| Negative -.069
Test Statistic 106
Asymp. Sig. (2-tailed) 176°

ji MultiKolinearitas

a. Test distribution is Normal.
b. Calculated from data.
c. Lilliefors Significance Correction.

Coefficients”

Standardized

C

319 uen| MIM) e)iew.aoju] uep sius

)
=
9]
o
Unstandardized Coefficients Coefficients Collinearity Statistics
Madel B Std. Error Beta 1 Sig. Tolerance WIF
1 (Constant) 21128154 4380.322 4814 .o0o
5 ROA -20591.880 27887.047 -.220 -.738 464 146 6.849
ﬂ- 0OCF 8614.405 11554 865 168 T46 460 266 3.811
:._‘ CR -1383.363 530771 - 467 -2.625 012 411 2435
[ = DAR -15751.175 4046.875 -727 -3.892 000 372 2.690
o TATO 856.4745 2796.703 057 306 T61 369 2711
E GFM 2280676 5530.040 083 413 681 320 3127
Fscore -1203.590 392.722 -.439 -3.065 004 633 1.579
a. DependentVariahle: avgHS
Uji Autokorelasi
Model Summarf’
Adjusted R Std. Error of Durhin-
Model R R Square Square the Estimate Watson
1 603? .364 273 3584.092437 1.941

91

a. Predictors: (Constant), Fscore, CR, TATO, GPM, DAR, OCF, ROA
bh. Dependent Variable: avgHS
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D@ji Heteroskedastisitas (Uji Spearman)
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I

)

=

o, Correlations

b o] Unstandardiz

8 ROA OCF CR DAR TATO GPM Fscore ed Residual
Spearma«g tho ROA Correlation Coeflicient 1.000 s 025 -425" 594" 6017 091 -.008
Q:F = Sig. (2-tailed) . 000 854 001 000 000 501 953
~ X N 57 57 57 57 57 57 57 57
O w OCF Correlation Coefficient 718" 1.000 165 659" 326" 550" 511" -042
he} —
T = Sig. (2-tailed) 000 : 219 000 013 000 000 755
o A N 57 57 57 57 57 57 57 57
= m - .
= - CR Correlation Coefficient 025 165 1.000  -569 -187 360 101 -105
= 5 Sig. (2-tailed) 85 29 000 164 006 457 436
3 g N 57 57 57 57 57 57 57 57
=- E DAR Correlation Coefficient  -425"  -659°  -569" 1.000 159 -3447 347" 235
% ; Sig. (2-tailed) 001 000 000 . 238 009 008 078
o w N 57 57 57 57 57 57 57 57
2 =3 TATO Correlation Coefficient 504" 326" -187 -159 1.000 -028 -.063 031
e g Sig. (2-tailed) 000 013 164 238 838 644 816
2 o N 57 57 57 57 57 57 57 57
g i GPM Correlation Coefficient 601" 550" 3607 -3447 -028 1.000 124 039
« En Sig. (2-tailed) 000 000 006 009 838 . 359 776

2 N 57 57 | 57 57 | 57 57 | 57 .

3 Fscore Correlation Coefficient 091 5117 101 3477 -.063 124 1.000 049

)} Sig. (2-tailed) 501 000 457 008 644 1359 . 719

= N 57 57 57 57 57 57 57 57

;’: L dardized Resi C ion Coeflicient -.008 -.042 -105 235 031 039 049 1.000

s Sig. (2-tailed) 953 756 436 078 816 776 719 5

= N 57 57 57 57 57 57 57 57
e COrNﬁon is significant atthe 0.01 level (2-tailed).
X COrraiion is significant atthe 0.05 level (2-tailed).
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Lampiran VI

Hasil Uji Regresi Berganda

A.aUji Signifikansi Simultan (Uji Statistik F)
5 a
3 ANOVA
;? Sum of
el el Squares df Mean Sguare F Sig.
1; Regression J59943263.9 ) 51420466.28 4.003 .0o2P
o
— Fesidual G29440211 1 49 12845718.59
=]
| Total HB593834751 56
§a. DependentVariahle: avgHS
g';-b. Predictors: (Constant), Fscore, CR, TATO, GPM, DAR, OCF, ROA
=35
=
B.§Uji Signifikansi Parameter Individual (Uji Statistik T)
3 .. a
o Coefficients
=4
é Standardized
i.'- LInstandardized Coefficients Coefficients
ru;del E Std. Error Beta t Sig.
1;.- (Constant) 21128154 43859322 4814 000
§ ROA -205491.880 27887.047 -.220 -.738 464
; QOCF 8614.405 11554 965 168 T46 460
5 CR -1393.363 530.771 - 467 -2.625 012
DAR -18751.175 4046.975 - 727 -3.882 .0oo
TATO 356475 2TH6.703 0&7 306 761
5 GFM 2289676 553599449 083 413 681
gr. Fscore -1203.5590 392722 - 4358 -3.065 004
_EFa. Dependent Variable: avgHS
=
@
Cngi Koefisiensi Determinasi (R?)
@ Model Summary
Adjusted R Std. Error of
Madel R R Square Square the Estimate
1 G03® 364 273 3584.092437

319 uen] JIM) exirew.oju] uep

a. Predictors: (Constant), Fscore, CR, TATO, GFMW, DAR, OCF,

ROA

93






