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LAMPIRAN 

A. Lampiran 1 

Sampel atau Objek Perusahaan 

 

No. 

Kode 

Saham Nama Perusahaan  

1 INTP Indocement Tunggal Prakarsa 

2 INAI Indal Aluminium Industri 

3 PICO Pelangi Indah Canindo 

4 DPNS Duta Pertiwi Nusantara 

5 EKAD Ekadharma International 

6 INCI Intanwijaya Internasional 

7 IGAR Champion Pacific Indonesia 

8 JPFA Japfa Comfeed Indonesia 

9 CPIN Charoen Pokphand Indonesia  

10 FASW Fajar Surya Wisesa 

11 ASII Astra Internasional 

12 BATA Sepatu Bata 

13 JECC Jembo Cable Company  

14 KBLM Kabelindo Murni 

15 SCCO Supreme Cable Manufacturing  

16 DLTA Delta Djakarta  

17 ICBP Indofood CPB Sukses Makmur  

18 INDF Indofood Sukses Makmur  

19 MYOR Mayora Indah  

20 ROTI Nippon Indosari Corporindo  

21 SKBM SKBM 

22 HMSP HM Sampoerna 

23 KLBF Kable Farma 

24 SIDO 

Industri Jamu dan Farmasi Sido 

Muncul 

25 TCID Mandom Indonesia  

26 CINT Chitose Internasional 
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B. Lampiran 2  

Data Penelitian  

 

2.1 Data Penelitian Tahun 2017 

 

 
 

 

 
 
 
 
 
 
 
 
 
 
 
 
 

No. Kode Saham Nama Perusahaan PROFIT SOLV AT AUDEL DT1 DT2

1 INTP Indocement Tunggal Prakarsa 6,3 0,15 1 74 1 0

2 INAI Indal Aluminium Industri 3,18 0,77 1 75 1 0

3 PICO Pelangi Indah Canindo 2,4 0,58 1 61 1 0

4 DPNS Duta Pertiwi Nusantara 1,93 13,18 1 79 1 0

5 EKAD Ekadharma International 9,56 16,81 1 82 1 0

6 INCI Intanwijaya Internasional 5,45 11,66 1 85 1 0

7 IGAR Champion Pacific Indonesia 10,1 0,14 1 78 1 0

8 JPFA Japfa Comfeed Indonesia 5,2 0,6 1 59 1 0

9 CPIN Charoen Pokphand Indonesia 0,1 0,36 1 86 1 0

10 FASW Fajar Surya Wisesa 9,00 0,40 1 50 1 0

11 ASII Astra Internasional 8,00 0,50 1 58 1 0

12 BATA Sepatu Bata 6 32 1 88 1 0

13 JECC Jembo Cable Company 4,27 67 1 86 1 0

14 KBLM Kabelindo Murni 3,56 35,93 1 86 1 0

15 SCCO Supreme Cable Manufacturing 6,71 32,04 1 82 1 0

16 DLTA Delta Djakarta 20,86 14,63 1 85 1 0

17 ICBP Indofood CPB Sukses Makmur 11,7 0,36 1 75 1 0

18 INDF Indofood Sukses Makmur 6 0,47 1 74 1 0

19 MYOR Mayora Indah 11 51 1 74 1 0

20 ROTI Nippon Indosari Corporindo 3 0,4 1 85 1 0

21 SKBM SKBM 1,59 0,37 1 81 1 0

22 HMSP HM Sampoerna 29,4 0,21 1 65 1 0

23 KLBF Kable Farma 14,47 1,9 1 82 1 0

24 SIDO Industri Jamu dan Farmasi Sido Muncul 16,9 0,08 1 87 1 0

25 TCID Mandom Indonesia 7,6 21,3 1 61 1 0

26 CINT Chitose Internasional 6,22 20 1 79 1 0
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2.2 Data Penelitian Tahun 2018 

 
 

 
 

 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

No. Kode Saham Nama Perusahaan PROFIT SOLV AT AUDEL DT1 DT2

1 INTP Indocement Tunggal Prakarsa 6,3 0,15 1 74 1 0

2 INAI Indal Aluminium Industri 3,18 0,77 1 75 1 0

3 PICO Pelangi Indah Canindo 2,4 0,58 1 61 1 0

4 DPNS Duta Pertiwi Nusantara 1,93 13,18 1 79 1 0

5 EKAD Ekadharma International 9,56 16,81 1 82 1 0

6 INCI Intanwijaya Internasional 5,45 11,66 1 85 1 0

7 IGAR Champion Pacific Indonesia 10,1 0,14 1 78 1 0

8 JPFA Japfa Comfeed Indonesia 5,2 0,6 1 59 1 0

9 CPIN Charoen Pokphand Indonesia 0,1 0,36 1 86 1 0

10 FASW Fajar Surya Wisesa 9,00 0,40 1 50 1 0

11 ASII Astra Internasional 8,00 0,50 1 58 1 0

12 BATA Sepatu Bata 6 32 1 88 1 0

13 JECC Jembo Cable Company 4,27 67 1 86 1 0

14 KBLM Kabelindo Murni 3,56 35,93 1 86 1 0

15 SCCO Supreme Cable Manufacturing 6,71 32,04 1 82 1 0

16 DLTA Delta Djakarta 20,86 14,63 1 85 1 0

17 ICBP Indofood CPB Sukses Makmur 11,7 0,36 1 75 1 0

18 INDF Indofood Sukses Makmur 6 0,47 1 74 1 0

19 MYOR Mayora Indah 11 51 1 74 1 0

20 ROTI Nippon Indosari Corporindo 3 0,4 1 85 1 0

21 SKBM SKBM 1,59 0,37 1 81 1 0

22 HMSP HM Sampoerna 29,4 0,21 1 65 1 0

23 KLBF Kable Farma 14,47 1,9 1 82 1 0

24 SIDO Industri Jamu dan Farmasi Sido Muncul 16,9 0,08 1 87 1 0

25 TCID Mandom Indonesia 7,6 21,3 1 61 1 0

26 CINT Chitose Internasional 6,22 20 1 79 1 0
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2.3 Data Penelitian Tahun 2019 

 

 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

No. Kode Saham Nama Perusahaan PROFIT SOLV AT AUDEL DT1 DT2

1 INTP Indocement Tunggal Prakarsa 6,6 0,17 3 78 0 0

2 INAI Indal Aluminium Industri 2,77 0,74 3 80 0 0

3 PICO Pelangi Indah Canindo 0,7 0,73 3 150 0 0

4 DPNS Duta Pertiwi Nusantara 1,24 11,33 3 70 0 0

5 EKAD Ekadharma International 7,99 11,95 1 80 0 0

6 INCI Intanwijaya Internasional 3,41 16,11 2 84 0 0

7 IGAR Champion Pacific Indonesia 7,06 0,13 3 118 0 0

8 JPFA Japfa Comfeed Indonesia 7,5 0,5 3 59 0 0

9 CPIN Charoen Pokphand Indonesia 0,12 0,28 3 114 0 0

10 FASW Fajar Surya Wisesa 6,40 0,40 3 42 0 0

11 ASII Astra Internasional 8,00 0,50 3 58 0 0

12 BATA Sepatu Bata 3 24 3 150 0 0

13 JECC Jembo Cable Company 5,43 40 1 108 0 0

14 KBLM Kabelindo Murni 3,01 33,95 3 87 0 0

15 SCCO Supreme Cable Manufacturing 7,16 28,62 3 87 0 0

16 DLTA Delta Djakarta 22,19 14,9 1 80 0 0

17 ICBP Indofood CPB Sukses Makmur 14,7 0,31 3 80 0 0

18 INDF Indofood Sukses Makmur 6,1 0,44 3 80 0 0

19 MYOR Mayora Indah 11 48 3 90 0 0

20 ROTI Nippon Indosari Corporindo 5,1 0,3 3 59 0 0

21 SKBM SKBM 0,05 0,43 3 90 0 0

22 HMSP HM Sampoerna 12,37 4,03 3 87 0 0

23 KLBF Kable Farma 12,37 4,03 3 87 0 0

24 SIDO Industri Jamu dan Farmasi Sido Muncul 22,8 0,13 3 41 0 0

25 TCID Mandom Indonesia 5,7 20,9 1 58 0 0

26 CINT Chitose Internasional 1,38 25 3 83 0 0
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C. Lampiran 3 

Hasil Pengolahan Data SPSS 

 

 

3.1. Statistik Deskriptif 

 
 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

PROFIT 78 ,05 29,40 7,9514 6,77494 

SOLV 78 ,08 67,00 11,9023 16,55090 

AT 78 1 3 1,87 ,812 

AUDEL 78 39 150 79,05 18,521 

Valid N (listwise) 78     

 

 

3.2. Uji Pooling  

 
 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 79,606 17,121  4,650 ,000 

PROFIT -1,001 ,529 -,366 -1,893 ,063 

SOLV ,382 ,274 ,342 1,393 ,168 

AT 3,240 5,304 ,142 ,611 ,543 

DT2 8,956 40,719 ,229 ,220 ,827 

X1_DT1 ,899 ,772 ,259 1,164 ,249 

X2_DT1 -,190 ,342 -,121 -,557 ,580 

X3_DT1 -8,367 13,953 -,214 -,600 ,551 

X1_DT2 ,707 ,748 ,212 ,946 ,348 

X2_DT2 -,241 ,345 -,152 -,700 ,486 

X3_DT2 -9,120 19,446 -,462 -,469 ,641 

a. Dependent Variable: AUDEL 
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3.3. Uji Normalitas  

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 78 

Normal Parametersa,b Mean ,0000000 

Std. Deviation 17,47287318 

Most Extreme Differences Absolute ,129 

Positive ,129 

Negative -,099 

Test Statistic ,129 

Asymp. Sig. (2-tailed) ,003c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

3.4. Uji Multikolinearitas  

 

3.4. Uji Heteroskedastisitas 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1,995 ,957  2,085 ,041 

PROFIT ,086 ,046 ,207 1,845 ,069 

SOLV -,014 ,019 -,084 -,742 ,460 

AT ,587 ,388 ,170 1,514 ,134 

a. Dependent Variable: Ln_RES2 

 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 72,555 6,236  11,634 ,000   

PROFIT -,503 ,303 -,184 -1,661 ,101 ,980 1,021 

SOLV ,220 ,125 ,196 1,759 ,083 ,967 1,034 

AT 4,212 2,529 ,185 1,666 ,100 ,980 1,021 

a. Dependent Variable: AUDEL 
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3.5. Uji Autokorelasi 

 
 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 ,426a ,182 ,148 ,19456 1,943 

a. Predictors: (Constant), LAG_LNX3, LAG_LNX2, LAG_LNX1 

b. Dependent Variable: LAG_LNY 

 

 

3.6. Uji Signifikasi Keseluruhan dari Regresi Sample (Uji Statistik F) 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 2903,595 3 967,865 3,047 ,034b 

Residual 23508,200 74 317,678   

Total 26411,795 77    

a. Dependent Variable: AUDEL 

b. Predictors: (Constant), AT, PROFIT, SOLV 
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3.7. Uji Signifikasi Parameter Individual (Uji t) 

 
 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 72,555 6,236  11,634 ,000 

PROFIT -,503 ,303 -,184 -1,661 ,101 

SOLV ,220 ,125 ,196 1,759 ,083 

AT 4,212 2,529 ,185 1,666 ,100 

a. Dependent Variable: AUDEL 

 

 

3.8. Uji Koefisien Determinasi  

 
 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,332a ,110 ,074 17,824 

a. Predictors: (Constant), AT, PROFIT, SOLV 
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