
Lampiran 1. Nama dan Kode Perusahaan 

No Kode Perusahaan Nama Perusahaan 

1 ADES Akasha Wira International Tbk 

2 CEKA Cahaya Kalbar Tbk 

3 DELTA Delta Djakarta Tbk 

4 PTSP Pioneerindo Gourmet International Tbk 

5 SKLT Sekar Laut Tbk 

6 STTP siantar Top Tbk 

7 SMAR Sinar Mas Agro Resources and technology Tbk 

8 ROTI Sari Roti Tbk 

9 ARGO Argo Pantes Tbk 

10 ERTX Eratex Djaja Tbk 

11 SRSN Indo acidatama Tbk 

12 PBRX Pan Brothers Tbk 

13 RICY Ricky Putra Globalindo Tbk 

14 TIRT Tirta Mahakam Resources Tbk 

15 FASW Fajar Surya Wisesa Tbk 

16 SPMA Suparma Tbk 

17 AKRA AKR corporindo Tbk 

18 BUDI Budi Acid Jaya Tbk 

19 LTLS Lautan Luas Tbk 

20 EKAD  Ekadharma International Tbk 

21 INCI Intanwijaya Internasional Tbk 

22 APLI Asiaplast Industries Tbk 

23 BRNA Berlina Tbk 

24 LMPI anggeng Makmur Industri Tbk 

25 SIAP Sekawan Intipratama Tbk 

26 TRST Trias Sentosa Tbk 

27 YPAS Yanaprima Hastapersada Tbk 

28 SMCB Holcim Indonesia Tbk 

29 INTP Indocement Tunggal Prakarsa Tbk 

30 SMSG Semen Gresik Tbk 

31 ALMI Alumindo Light Metal Industry Tbk 

32 BTON Betonjaya Manunggal Tbk 

33 INAI IndaI Aluminium Industry Tbk 

34 JKSW Jakarta Kyoei Steel Works Tbk 

35 JPRS Jaya Pari Steel Tbk 

36 TRTA Tira Austenite Tbk 

37 GDST Gunawan Dianjaya Steel Tbk 

38 KICI  Kedaung Indah Can Tbk 

39 KDSI Kedawung Setia Industrial Tbk 



40 ARNA ARNA (Arwana Citramulia Tbk) 

41 KIAS Keramika Indonesia Assosiasi Tbk 

42 TOTO Surya Toto Indonesia Tbk 

43 JECC Jembo Cable Company Tbk 

44 KBLI KMI Wire and cable Tbk Tbk 

45 SCCO Supreme Cable Manufacturing Corporation Tbk 

46 VOKS Voksel Electric Tbk 

47 ASGR Astra Graphia Tbk 

48 MTDL Metrodata Electronics Tbk 

49 MLPL Multipolar Tbk 

50 GJTL Gajah Tunggal Tbk 

51 IMAS Indomobil Sukses Internasional Tbk 

52 INDS Indospring Tbk 

53 INTA Intraco Penta Tbk 

54 LPIN Multi Prima Sejahtera Tbk 

55 NIPS Nipress Tbk 

56 PRAS Prima Alloy Steel universal Tbk 

57 SMSM Selamat Sempurna Tbk 

58 UNTR United Tractors Tbk 

59 INTD PT Inter Delta Tbk 

60 MDRN Modern Internasional Tbk 

61 KONI Perdana Bangun Pusaka Tbk 

62 DVLA Darya-Varia Laboratoria Tbk 

63 INAF Indofarma Tbk 

64 KBLF Kalbe Farma Tbk 

65 KAEF Kimia Farma [persero] Tbk 

66 MERK Merck Tbk 

67 PYFA Pyridam Farma Tbk 

68 SCPI Schering Plough Indonesia Tbk 

69 TSCP Tempo Scan pacific Tbk 

70 TCID Mandom Indonesia Tbk 

71 MRAT Mustika Ratu Tbk 

 

 

 

 

 

  



Lampiran 2 Data Tahun 2010 

1 ADES 9.76 1 -0.000139295 69 

2 CEKA 4.88 1 -0.000183587 63 

3 DELTA 19.6966 1 0.000115473 82 

4 PTSP 14.46316 1 -0.000282008 83 

5 SKLT 2.424075 1 0.001440922 66 

6 STTP 6.565805 1 -0.000164258 96 

7 SMAR 10.10379 1 0.000401929 39 

8 ROTI 17.55783 1 -0.00018406 56 

9 ARGO -8.75312 0 -0.000677966 74 

10 ERTX -42.0465 0 0.000285388 89 

11 SRSN 2.700588 1 -0.005813953 80 

12 PBRX 4.013196 1 0.004237288 81 

13 RICY 1.763821 1 0.000196812 80 

14 TIRT -1.716 1 0.000157654 80 

15 FASW 6.295894 1 0.00010012 84 

16 SPMA 1.98793 1 7.01951E-05 76 

17 AKRA 4.055997 1 4.42028E-05 84 

18 BUDI 2.344441 1 -1.62768E-05 82 

19 LTLS 2.422128 1 9.14913E-05 82 

20 EKAD 11.97491 1 -0.019607843 80 

21 INCI -15.3391 1 0.000258732 90 

22 APLI 7.362212 1 0.000686813 82 



23 BRNA 6.309747 1 -0.000232072 75 

24 LMPI 0.458862 1 0.000318878 74 

25 SIAP 2.666386 1 0.00099108 77 

26 TRST 6.736792 1 8.03471E-05 70 

27 YPAS 10.54791 1 -0.005050505 66 

28 SMCB 7.955947 1 -2.59592E-05 31 

29 INTP 21.01467 1 7.12048E-05 59 

30 SMSG 23.34524 1 1.59228E-05 67 

31 ALMI 2.906788 1 -4.41794E-05 73 

32 BTON 9.344273 1 0.003984064 68 

33 INAI 4.093719 1 0.000229779 83 

34 JKSW 2.336755 0 0.000308642 83 

35 JPRS 6.916327 1 0.001131222 82 

36 TRTA 1.811686 1 0.000565931 77 

37 GDST 15.95314 1 0.000256871 75 

38 KICI 3.792897 1 0.000456204 66 

39 KDSI 3.028761 1 0.000348918 70 

40 ARNA 9.052223 1 0.000521376 74 

41 KIAS 1.150956 1 -0.000208464 77 

42 TOTO 17.75382 1 4.87876E-05 87 

43 JECC -0.18159 0 -0.004975124 73 

44 KBLI 8.126222 1 0.000183385 69 

45 SCCO 5.249042 1 -0.002237136 77 



46 VOKS 0.8936 0 -0.003952569 77 

47 ASGR 12.05264 1 -0.000117966 77 

48 MTDL 3.220188 1 4.61915E-05 88 

49 MLPL -0.75699 1 1.18845E-05 12 

50 GJTL 8.008664 1 1.73482E-05 81 

51 IMAS 11.33244 1 0.000338295 68 

52 INDS 9.22768 1 -0.002544529 81 

53 INTA 5.081729 1 0.000759301 59 

54 LPIN 9.3565 1 0.002380952 69 

55 NIPS 3.750701 1 0.00057971 84 

56 PRAS 0.0663 0 0.00432339 97 

57 SMSM 14.09612 1 5.10022E-05 80 

58 UNTR 13.03977 1 4.74361E-05 55 

59 INTD 4.687512 1 0.001956947 66 

60 MDRN 1.624587 1 -0.000138735 84 

61 KONI 5.289021 0 0.001451379 75 

62 DVLA 13.07158 1 0.000121051 59 

63 INAF 12.982 1 0.000176554 91 

64 KBLF 18.29123 1 0.000253678 67 

65 KAEF 8.370043 1 0.000233645 84 

66 MERK 27.32357 1 0.000138523 75 

67 PYFA 4.174698 1 0.000860585 59 

68 SCPI -3.44088 1 0.000327439 101 



69 TSCP 13.61962 1 -0.000127665 74 

70 TCID 12.55159 1 7.45323E-05 61 

71 MRAT 6.320342 1 -0.000984252 78 

 

Lampiran 3 data tahun 2011 

1 ADES 8.18 1 0.068780521 78 

2 CEKA 5.87 1 -0.000178635 71 

3 DELTA 21.79292 1 0.000125094 86 

4 PTSP 22.44889 1 -0.000195046 81 

5 SKLT 2.789434 1 0.002222222 74 

6 STTP 4.565758 1 -0.000320616 64 

7 SMAR 12.16375 1 -1.96707E-05 39 

8 ROTI 15.27157 1 -8.22301E-05 71 

9 ARGO -14.0991 0 4.34E-02 75 

10 ERTX 25.4075 0 -0.000109794 48 

11 SRSN 6.641473 1 0.000406504 88 

12 PBRX 4.760309 1 -0.002173913 74 

13 RICY 1.901533 1 0.00025025 86 

14 TIRT 0.600891 1 0.000149054 81 

15 FASW 2.681046 1 -1.13061E-05 81 

16 SPMA 2.131491 1 8.19941E-05 78 

17 AKRA 27.67829 1 1.2276E-05 80 

18 BUDI 2.965452 1 -2.05944E-05 81 



19 LTLS 2.248126 1 5.26926E-05 85 

20 EKAD 11.00578 1 9.0009E-05 66 

21 INCI -13.7155 1 0.001858736 86 

22 APLI 6.576442 1 -0.000592066 81 

23 BRNA 6.801075 1 0.000992063 85 

24 LMPI 0.790838 1 0.000577701 78 

25 SIAP 1.997212 1 0.000308928 33 

26 TRST 6.752847 1 5.9577E-05 81 

27 YPAS 7.436447 1 0.000643087 66 

28 SMCB 9.712432 1 2.82286E-06 45 

29 INTP 19.84161 1 1.68325E-05 71 

30 SMSG 20.11673 1 3.08337E-05 78 

31 ALMI 1.807108 1 -6.81849E-05 78 

32 BTON 16.12821 1 -0.001639344 80 

33 INAI 4.842502 1 0.000340948 81 

34 JKSW 2.359995 0 0.001020408 89 

35 JPRS 8.607137 1 0.000341297 80 

36 TRTA 3.333281 1 -0.01369863 74 

37 GDST 10.19737 1 9.24385E-05 79 

38 KICI 0.408079 1 0.001162791 66 

39 KDSI 4.021453 1 0.000289101 45 

40 ARNA 11.53921 1 -0.001113586 64 

41 KIAS -0.98751 0 -0.000335233 88 



42 TOTO 16.28314 1 3.52088E-05 86 

43 JECC 4.736285 0 0.001582278 75 

44 KBLI 5.8793 1 -0.000171145 88 

45 SCCO 7.544994 1 -0.000463177 85 

46 VOKS 7.032312 0 -0.001686341 75 

47 ASGR 12.38598 1 -0.00030581 51 

48 MTDL 5.463512 0 5.23725E-05 79 

49 MLPL 0.670904 1 -0.000116104 80 

50 GJTL 5.916743 1 1.52455E-05 86 

51 IMAS 13.14409 1 0.003773585 68 

52 INDS 10.56537 1 -0.000176429 85 

53 INTA 6.007216 1 0.000373413 57 

54 LPIN 7.192793 1 0.001594896 89 

55 NIPS 3.991831 0 0.002124495 120 

56 PRAS 0.280935 0 0.006325111 107 

57 SMSM 19.28653 1 0.000139353 66 

58 UNTR 12.70348 1 5.83771E-06 51 

59 INTD 10.94945 0 0.002109705 74 

60 MDRN 4.087403 1 -0.000180636 89 

61 KONI 8.597594 0 0.001497006 75 

62 DVLA 13.10103 1 6.0107E-05 46 

63 INAF 13.02559 1 0.001718804 91 

64 KBLF 18.4053 1 7.80153E-05 68 



65 KAEF 9.573019 1 0.000896861 80 

66 MERK 39.55564 1 0.000122519 82 

67 PYFA 4.381842 1 0.000720981 59 

68 SCPI -8.13404 0 0.016244314 101 

69 TSCP 13.79555 1 -0.000131079 74 

70 TCID 12.38334 1 0.000148126 61 

71 MRAT 6.596046 1 0.001203369 78 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



Lampiran 4. Hasil Uji 

 

 

UJI DESKRIPTIF 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

X1 142 -42.05 39.56 7.2401 8.83401 

X2 142 .00 1.00 .8662 .34165 

X3 142 -.02 .07 .0009 .00736 

Y 142 12.00 121.00 75.3732 14.72856 

Valid N (listwise) 142     

 

 

UJI POOLING 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

T Sig. 

B Std. Error Beta 

1 

(Constant) 78.990 5.453  14.485 .000 

X1 -.341 .207 -.205 -1.652 .101 

X2 -3.339 6.262 -.077 -.533 .595 

X3 -186.268 590.718 -.093 -.315 .753 

DT 6.878 6.936 .234 .992 .323 

DT.X1 .053 .292 .026 .181 .857 

DT.X2 -5.526 7.776 -.186 -.711 .479 

DT.X3 556.578 616.061 .267 .903 .368 

a. Dependent Variable: Y 

 

KOEFISIEN DETERMINASI 

Model Summaryb 

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

Estimate 

1 .355a .126 .107 13.92027 

a. Predictors: (Constant), X3, X1, X2 

b. Dependent Variable: Y 

 



  



UJI F 

ANOVAa 

Model Sum of Squares Df Mean Square F Sig. 

1 

Regression 3846.403 3 1282.134 6.617 .000b 

Residual 26740.815 138 193.774   

Total 30587.218 141    

a. Dependent Variable: Y 

b. Predictors: (Constant), X3, X1, X2 

 

 

 

UJI T 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

T Sig. 

B Std. Error Beta 

1 

(Constant) 83.566 3.248  25.731 .000 

X1 -.271 .140 -.163 -1.932 .055 

X2 -7.557 3.639 -.175 -2.077 .040 

X3 364.132 161.860 .182 2.250 .026 

a. Dependent Variable: Y 

 

UJI MULTIKOL 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

T Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) 83.566 3.248  25.731 .000   

X1 -.271 .140 -.163 -1.932 .055 .892 1.121 

X2 -7.557 3.639 -.175 -2.077 .040 .889 1.125 

X3 364.132 161.860 .182 2.250 .026 .969 1.031 

a. Dependent Variable: Y 

 

 

 

 



 

 

 

 

UJI AUTOKOL 

Runs Test 

 Unstandardized 

Residual 

Test Valuea 2.89002 

Cases < Test Value 71 

Cases >= Test Value 71 

Total Cases 142 

Number of Runs 68 

Z -.674 

Asymp. Sig. (2-tailed) .500 

a. Median 

 

 

UJI NORMALITAS 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 142 

Normal Parametersa,b 
Mean .0000000 

Std. Deviation 13.77138958 

Most Extreme Differences 

Absolute .087 

Positive .076 

Negative -.087 

Kolmogorov-Smirnov Z 1.038 

Asymp. Sig. (2-tailed) .231 

a. Test distribution is Normal. 

b. Calculated from data. 

 

 

 

 

 

 



 

UJI HETERO 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

T Sig. 

B Std. Error Beta 

1 

(Constant) 10.297 2.154  4.781 .000 

X1 .114 .093 .109 1.227 .222 

X2 -.969 2.413 -.036 -.402 .689 

X3 -112.173 107.342 -.089 -1.045 .298 

a. Dependent Variable: ABRES 

 


