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Lampiran 1. Daftar Nama dan Kode Perusahaan 

 

No 
kode  Nama Perusahaan 

1 AISA Tiga Pilar Sejahtera Food Tbk 

2 ASII Astra Internasional Tbk 

3 AUTO Astra OtopartsTbk 

4 BUDI Budi Starch & Sweetner Tbk 

5 CPIN Charoen Pokphand Indonesia Tbk 

6 DLTA Delta Djakarta Tbk 

7 DPNS Duta Pertiwi Nusantara Tbk 

8 DVLA Darya-Varia Laboratoria Tbk 

9 EKAD Ekadharma International Tbk 

10 ETWA Eterindo Wahanatama Tbk 

11 FASW Fajar Surya Wisesa Tbk 

12 GGRM Gudang Garam Tbk 

13 GJTL Gajah Tunggal Tbk 

14 HMSP H.M. Sampoerna Tbk 

15 ICBP Indofood CBP Sukses Makmur Tbk 

16 IGAR Champion Pacific Indonesia Tbk 

17 IMAS Indomobil Sukses Internasional 

18 INAF Indofarma Tbk 

19 INAI Indal Aluminium Industry Tbk 

20 INDF Indofood Sukses Makmur Tbk 

21 INDS Indospring Tbk 

22 INTP Indocement Tunggal Prakarsa Tbk 

23 JECC Jembo Cable Company Tbk 

24 JPFA Japfa Comfeed Indonesia Tbk 

25 KAEF Kimia Farma Tbk 

26 KBLM Kabelindo Murni Tbk 

27 KBRI Kertas Basuki Rachmat Indonesia Tbk 

28 KDSI Kedawung Setia Industrial Tbk 

29 KIAS Keramika Indonesia Assosiasi Tbk 

30 KLBF Kalbe Farma Tbk 

31 LION Lion Metal Works Tbk 

32 MAIN Malindo Feedmil Tbk 

33 MBTO Martina BertoTbk 

34 MLIA Mulia Industrindo Tbk 

35 MRAT Mustika Ratu Tbk 

36 MYOR Mayora Indah Tbk 

37 MYTX Apac Citra Centertex Tbk 

38 PSDN Prasidha Aneka Niaga Tbk 

39 RMBA Bentoel Internasioanl Investama Tbk 
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40 SCCO Supreme Cable Manufacturing Corporation Tbk 

41 SIAP Sekawan Intipratama Tbk 

42 SIPD Sierad Produce Tbk 

43 SKLT Sekar Laut Tbk 

44 SMCB Holcim indonesia Tbk 

45 SMGR Semen Indoesia (persero) Tbk 

46 SMSM Selamat Sempurna Tbk 

47 SULI SLJ Global Tbk 

48 TRST Trias Sentosa Tbk 

49 TSPC Tempo Scan Pacific Tbk 

50 ULTJ Ultra Jaya Milk Industry Trading Company Tbk 

51 UNIT Nusantara Inti Corpora Tbk 

52 UNVR UnileverIndonesia Tbk 

53 VOKS Voksel Electric Tbk 

54 ALDO Alkindo Naratama Tbk 

55 AKKU Alam Karya Unggul Tbk 

56 ALKA Alakasa Industrindo Tbk 

57 LPIN Multi Prima Sejahtera Tbk 

58 MYRX Hanson Internasional Tbk 
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Lampiran 2. Data Tahun 2011 

 

No 
kode  

2011 

ARL GDWL PRFT LEV SIZE 

1 AISA 103 1 0.04177 0.48951 28.9093 

2 ASII 55 1 0.13729 0.50601 32.6649 

3 AUTO 51 1 0.15818 0.32184 29.5718 

4 BUDI 82 1 0.02965 0.61803 28.384 

5 CPIN 81 1 0.267 0.30048 29.8112 

6 DLTA 87 0 0.23115 0.17701 20.3611 

7 DPNS 110 0 -0.0385 0.23882 25.8726 

8 DVLA 46 1 0.13026 0.21585 27.5566 

9 EKAD 67 0 0.11006 0.37858 26.1938 

10 ETWA 88 1 0.11754 0.39431 27.1541 

11 FASW 82 0 0.02681 0.635 29.2276 

12 GGRM 73 1 0.12716 0.37192 31.2969 

13 GJTL 87 0 0.05917 0.61652 30.0781 

14 HMSP 76 1 0.4162 0.47349 30.5951 

15 ICBP 75 1 0.13574 0.29647 30.3538 

16 IGAR 33 0 0.15558 0.18278 26.597 

17 IMAS 69 0 0.07518 0.6063 30.1893 

18 INAF 88 0 0.03311 0.45359 27.7398 

19 INAI 82 0 0.04843 0.80513 27.0227 

20 INDF 75 1 0.09129 0.4101 31.6123 

21 INDS 86 0 0.10565 0.44524 27.7618 

22 INTP 72 0 0.19842 0.13318 30.5298 

23 JECC 76 0 0.04736 0.79667 27.1643 

24 JPFA 86 1 0.08123 0.54208 29.7432 

25 KAEF 81 0 0.09573 0.30193 28.2156 

26 KBLM 87 0 0.60588 9.27931 24.4834 

27 KBRI 80 0 -0.0241 0.09354 27.3361 

28 KDSI 45 0 0.04084 0.53304 27.0838 

29 KIAS 89 0 -0.0099 0.47796 28.3487 

30 KLBF 69 1 0.18405 0.21253 29.7442 

31 LION 72 0 0.14361 0.17428 26.6254 

32 MAIN 87 0 0.15437 0.68231 27.9145 

33 MBTO 75 0 0.07875 0.26055 27.0179 

34 MLIA 86 0 -0.0062 0.8574 29.4425 

35 MRAT 79 0 0.06596 0.15163 26.7694 

36 MYOR 39 1 0.07326 0.63262 29.5181 

37 MYTX 88 0 -0.0652 0.96549 28.2453 

38 PSDN 72 1 0.05662 0.51043 26.7668 

39 RMBA 82 1 0.04831 0.6452 29.4769 
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40 SCCO 86 0 0.07545 0.64328 28.0065 

41 SIAP 33 0 0.01997 0.37284 25.8184 

42 SIPD 142 1 0.00606 0.51883 28.6024 

43 SKLT 75 0 0.02791 0.42634 26.0904 

44 SMCB 45 1 0.09712 0.31261 30.0244 

45 SMGR 79 0 0.20117 0.25667 30.6097 

46 SMSM 67 0 0.19287 0.41012 27.7593 

47 SULI 107 1 -0.1858 0.97583 28.1587 

48 TRST 82 0 0.06753 0.37798 28.3883 

49 TSPC 75 1 0.13796 0.28337 29.078 

50 ULTJ 86 0 0.04802 0.35643 28.41 

51 UNIT 86 0 0.00597 0.21237 26.4429 

52 UNVR 90 1 0.39727 0.64884 29.9807 

53 VOKS 76 0 0.07032 0.68428 28.084 

54 ALDO 82 0 0.0464 0.50291 25.8263 

55 AKKU 88 0 -0.7558 0.49566 23.1886 

56 ALKA 76 0 3.9E-05 0.81213 26.2781 

57 LPIN 89 0 0.07193 0.24856 25.7819 

58 MYRX 55 0 0.11822 1.03839 27.4825 
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Lampiran 3. Data Tahun 2012 

 

No 
kode  

2012 

ARL GDWL PRFT LEV SIZE 

1 AISA 87 1 0.06559 0.47423 28.9836 

2 ASII 57 1 0.12477 0.50726 32.8365 

3 AUTO 51 1 0.12789 0.38242 29.815 

4 BUDI 81 0 0.00221 0.62858 28.4638 

5 CPIN 86 1 0.2171 0.33786 30.1446 

6 DLTA 86 0 0.29175 0.19736 20.4293 

7 DPNS 84 0 0.11162 0.15674 25.9417 

8 DVLA 58 1 0.13856 0.21694 27.7031 

9 EKAD 79 0 0.13216 0.29908 26.336 

10 ETWA 86 1 0.04017 0.54447 27.5912 

11 FASW 86 0 0.00095 0.67607 29.3499 

12 GGRM 81 0 0.09844 0.35904 31.3569 

13 GJTL 86 0 0.08798 0.57432 30.1859 

14 HMSP 73 1 0.3789 0.49296 30.8986 

15 ICBP 70 1 0.12856 0.32482 30.5076 

16 IGAR 45 0 0.1425 0.22512 26.4674 

17 IMAS 67 0 0.05115 0.67524 30.4977 

18 INAF 87 0 0.03566 0.45306 27.8038 

19 INAI 81 0 0.03782 0.78894 27.1404 

20 INDF 70 1 0.08056 0.42447 31.714 

21 INDS 84 0 0.08053 0.31728 28.1407 

22 INTP 66 0 0.20933 0.14662 30.7558 

23 JECC 78 0 0.04481 0.79847 27.2871 

24 JPFA 80 1 0.09803 0.56545 30.0254 

25 KAEF 57 0 0.0991 0.30574 28.3616 

26 KBLM 87 0 0.05213 0.63379 27.3066 

27 KBRI 85 0 0.04934 0.03955 27.3309 

28 KDSI 63 0 0.06456 0.44615 27.0699 

29 KIAS 82 0 0.03314 0.07859 28.3936 

30 KLBF 67 1 0.18848 0.21728 29.8736 

31 LION 84 0 0.19694 0.14226 26.7952 

32 MAIN 86 0 0.16802 0.62116 28.2187 

33 MBTO 74 0 0.07469 0.28701 27.1359 

34 MLIA 81 0 -0.0046 0.81132 29.5119 

35 MRAT 81 0 0.06752 0.15278 26.8446 

36 MYOR 87 1 0.08966 0.63049 29.7476 

37 MYTX 84 0 -0.07 1.03379 28.2207 

38 PSDN 73 1 0.03754 0.39998 27.2492 

39 RMBA 85 1 -0.0466 0.7226 29.5677 
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40 SCCO 87 0 0.11416 0.56014 28.0277 

41 SIAP 79 0 0.01839 0.42618 25.9402 

42 SIPD 143 1 0.0077 0.61289 28.8244 

43 SKLT 70 0 0.03152 0.48154 26.2437 

44 SMCB 46 1 0.11101 0.30821 30.1299 

45 SMGR 74 1 0.18536 0.31657 30.9111 

46 SMSM 67 0 0.18633 0.4308 27.9965 

47 SULI 108 1 -0.1055 1.03249 27.9878 

48 TRST 81 0 0.02808 0.38167 28.4141 

49 TSPC 74 0 0.1371 0.27624 29.1642 

50 ULTJ 84 0 0.15158 0.30745 28.5151 

51 UNIT 84 0 0.00187 0.36714 26.6632 

52 UNVR 84 1 0.40377 0.66889 30.1147 

53 VOKS 79 0 0.08658 0.64485 28.1605 

54 ALDO 84 0 0.06623 0.48995 25.9431 

55 AKKU 60 0 -0.1915 0.63075 23.0825 

56 ALKA 81 0 0.03464 0.62926 25.7197 

57 LPIN 87 0 0.09636 0.21718 25.8723 

58 MYRX 84 0 0.02522 0.77305 27.741 
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Lampiran 4. Data Tahun 2013 

 

No 
kode  

2013 

ARL GDWL PRFT LEV SIZE 

1 AISA 105 1 0.06906 0.5306 29.2446 

2 ASII 57 1 0.10419 0.50378 32.997 

3 AUTO 51 1 0.08385 0.24243 30.1661 

4 BUDI 80 0 0.018 0.62855 28.4993 

5 CPIN 85 0 0.16084 0.36708 30.3861 

6 DLTA 86 0 0.31198 0.21969 20.5806 

7 DPNS 84 0 0.26061 0.1285 26.2699 

8 DVLA 59 1 0.10571 0.23138 27.805 

9 EKAD 76 0 0.11482 0.30819 26.5627 

10 ETWA 84 1 0.00612 0.65498 27.887 

11 FASW 62 0 -47.059 781.135 22.3895 

12 GGRM 76 0 0.0866 0.4206 31.5583 

13 GJTL 83 0 0.00784 0.6271 30.3622 

14 HMSP 86 1 0.39477 0.48348 30.9417 

15 ICBP 76 1 0.10509 0.37624 30.6882 

16 IGAR 45 0 0.1113 0.28278 26.475 

17 IMAS 73 0 0.02784 0.70155 30.7363 

18 INAF 80 0 -0.0419 0.54362 27.8892 

19 INAI 80 0 0.00655 0.83507 27.3643 

20 INDF 76 1 0.04375 0.50862 31.9889 

21 INDS 85 0 0.0672 0.20198 28.4179 

22 INTP 66 0 0.18838 0.13641 30.9122 

23 JECC 80 0 0.01819 0.8809 27.846 

24 JPFA 80 1 0.04295 0.64839 30.3336 

25 KAEF 50 0 0.08724 0.34288 28.536 

26 KBLM 84 0 0.05577 0.58786 27.2068 

27 KBRI 86 0 -0.0307 0.12109 27.3937 

28 KDSI 84 0 0.04234 0.58599 27.4688 

29 KIAS 80 0 0.03319 0.09855 28.4512 

30 KLBF 70 1 0.17414 0.24879 30.0572 

31 LION 85 0 0.12989 0.16604 26.935 

32 MAIN 83 0 0.10912 0.61051 28.426 

33 MBTO 76 0 0.02642 0.26227 27.1396 

34 MLIA 80 0 -0.0659 0.83447 29.6037 

35 MRAT 83 0 -0.0152 0.14057 26.8091 

36 MYOR 85 0 0.10438 0.59899 29.9042 

37 MYTX 84 0 -0.0238 1.04942 28.3708 

38 PSDN 73 0 0.03127 0.38753 27.248 

39 RMBA 86 1 -0.1129 0.90448 29.8537 
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40 SCCO 80 0 0.05957 0.59841 28.1975 

41 SIAP 84 0 -0.0212 0.63311 26.3313 

42 SIPD 87 1 0.0027 0.59276 28.7802 

43 SKLT 78 0 0.03882 0.53757 26.4337 

44 SMCB 47 1 0.06393 0.41101 30.332 

45 SMGR 45 1 0.17388 0.29192 31.0583 

46 SMSM 84 0 0.20621 0.40815 28.1623 

47 SULI 83 1 0.34594 1.39526 27.5704 

48 TRST 77 0 0.01011 0.47571 28.813 

49 TSPC 76 0 0.11807 0.28569 29.3189 

50 ULTJ 83 0 0.12871 0.28328 28.6648 

51 UNIT 79 0 0.00333 0.47452 26.8526 

52 UNVR 84 1 0.401 0.68125 30.2224 

53 VOKS 79 0 0.01999 0.69259 28.3018 

54 ALDO 77 0 0.07493 0.53601 26.432 

55 AKKU 86 0 -0.0323 0.94581 24.5345 

56 ALKA 87 0 -0.0013 0.75339 26.2118 

57 LPIN 87 0 0.04356 0.26977 26.0034 

58 MYRX 86 0 4.6E-05 0.08523 29.3055 
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Lampiran 5. Data Tahun 2014 

 

No 
kode  

2014 

ARL GDWL PRFT LEV SIZE 

1 AISA 106 1 0.0513 0.51263 29.62869 

2 ASII 57 1 0.09374 0.49022 33.09498 

3 AUTO 51 1 0.06651 0.29514 30.29692 

4 BUDI 79 0 0.01151 0.06202 28.53806 

5 CPIN 86 0 0.08372 0.47545 30.66897 

6 DLTA 86 0 0.29041 0.22932 20.71518 

7 DPNS 84 0 0.054 0.12197 26.31752 

8 DVLA 57 1 0.06546 0.22149 27.8431 

9 EKAD 79 0 0.09908 0.33585 26.74271 

10 ETWA 89 1 -0.1068 0.77315 27.91699 

11 FASW 69 0 0.01554 0.70531 29.35039 

12 GGRM 83 0 0.09296 0.42926 31.69526 

13 GJTL 84 0 0.01682 0.62704 30.40629 

14 HMSP 77 1 0.35873 0.52439 30.97673 

15 ICBP 71 1 0.10163 0.39623 30.8463 

16 IGAR 40 0 0.1569 0.24706 26.5809 

17 IMAS 82 0 -0.0029 0.71339 30.7868 

18 INAF 79 0 0.00093 0.5258 27.85284 

19 INAI 79 0 0.03405 0.83746 27.52264 

20 INDF 71 1 0.05988 0.52026 32.08466 

21 INDS 89 0 0.05592 0.19904 28.45637 

22 INTP 64 0 0.18259 0.14195 30.99434 

23 JECC 83 0 0.0223 0.83872 27.69162 

24 JPFA 84 1 0.02447 0.66371 30.38662 

25 KAEF 51 0 0.07969 0.38981 28.71897 

26 KBLM 86 0 0.03203 0.55151 27.196 

27 KBRI 82 0 -0.0135 0.47892 27.89286 

28 KDSI 86 0 0.04672 0.58359 27.58202 

29 KIAS 77 0 0.03921 0.10021 28.48652 

30 KLBF 71 1 0.17071 0.20986 30.15073 

31 LION 75 0 0.08166 0.26016 27.12037 

32 MAIN 86 0 -0.024 0.69476 28.89266 

33 MBTO 74 0 0.00472 0.26742 27.15199 

34 MLIA 71 0 0.01733 0.81683 29.6072 

35 MRAT 85 0 0.01478 0.23024 26.93544 

36 MYOR 86 0 0.03982 0.60154 29.9623 

37 MYTX 88 0 -0.0775 1.13167 28.34461 

38 PSDN 78 0 -0.0454 0.39031 27.15448 

39 RMBA 86 1 -0.2223 1.13627 29.95835 
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40 SCCO 82 0 0.0831 0.50823 28.13543 

41 SIAP 87 0 0.00148 0.0445 29.23638 

42 SIPD 147 1 0.00429 0.54051 28.66097 

43 SKLT 75 0 0.04943 0.53746 26.52712 

44 SMCB 47 1 0.0389 0.49064 30.47566 

45 SMGR 44 1 0.16243 0.27138 24.25884 

46 SMSM 84 0 0.24092 0.34444 28.19029 

47 SULI 69 0 0.00613 1.40692 27.52634 

48 TRST 75 0 0.00922 0.45988 28.81314 

49 TSPC 78 0 0.10447 0.26112 29.35249 

50 ULTJ 89 0 0.09099 0.22351 28.70161 

51 UNIT 82 0 0.00439 0.45169 26.81169 

52 UNVR 86 1 0.40184 0.67797 30.28993 

53 VOKS 105 0 -0.055 0.66803 28.07179 

54 ALDO 77 0 0.05903 0.55321 26.60048 

55 AKKU 90 0 -0.0656 0.95738 25.23054 

56 ALKA 86 0 0.01086 0.00074 26.22403 

57 LPIN 89 0 -0.0223 0.24955 25.94684 

58 MYRX 107 0 0.00018 0.15058 29.37559 
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Lampiran 6. Hasil Uji Asumsi Klasik 

 

UJI MULTIKOLINEARITAS 

 

 

UJI AUTOKORELASI 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) .885 15.115  .059 .953 

GDWL -.411 2.447 -.013 -.168 .867 

PRFT 1.003 9.256 .008 .108 .914 

LEV .010 4.136 .000 .003 .998 

SIZE -.034 .548 -.005 -.062 .951 

RES_2 -.041 .067 -.041 -.608 .544 

a. Dependent Variable: Unstandardized Residual 

 

 

 

 

 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) 97.368 15.103  6.447 .000   

GDWL -.336 2.446 -.010 -.137 .891 .759 1.318 

PRFT -17.192 9.275 -.129 -1.854 .065 .852 1.173 

LEV 10.251 4.154 .167 2.468 .014 .899 1.112 

SIZE -.803 .547 -.107 -1.467 .144 .775 1.290 

a. Dependent Variable: ARL 
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UJI HETEROKEDASITAS 

UJI NORMALITAS 

Correlations 

 GDWL PRFT LEV SIZE Unstandardize

d Residual 

Spearman'

s rho 

GDWL 

 Correlation 

Coefficient 

1.000 .253** .071 .491** -.040 

Sig. (2-tailed) . .000 .279 .000 .546 

N 232 232 232 232 232 

PRFT 

Correlation 

Coefficient 

.253** 1.000 -.399** .223** -.017 

Sig. (2-tailed) .000 . .000 .001 .794 

N 232 232 232 232 232 

LEV 

Correlation 

Coefficient 

.071 -.399** 1.000 .117 -.093 

Sig. (2-tailed) .279 .000 . .076 .157 

N 232 232 232 232 232 

SIZE 

Correlation 

Coefficient 

.491** .223** .117 1.000 .014 

Sig. (2-tailed) .000 .001 .076 . .832 

N 232 232 232 232 232 

Unstan

dardize

d 

Residu

al 

Correlation 

Coefficient 

-.040 -.017 -.093 .014 1.000 

Sig. (2-tailed) .546 .794 .157 .832 . 

N 
232 232 232 232 232 

**. Correlation is significant at the 0.01 level (2-tailed). 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardize

d Residual 

N 232 

Normal Parametersa,b 
Mean .0000000 

Std. Deviation 14.82968421 

Most Extreme Differences 

Absolute .147 

Positive .146 

Negative -.147 

Kolmogorov-Smirnov Z 2.246 

Asymp. Sig. (2-tailed) .000 

a. Test distribution is Normal. 

b. Calculated from data. 




