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LAMPIRAN 1 

DAFTAR PERUSAHAAN MANUFAKTUR, PROPERTY & REAL ESTATE, 

SERTA AGRICULTURE, FORESTY, DAN FISHING YANG TERDAFTAR DI BEI 

YANG MENJADI SAMPEL PERIODE 2009-2011 

Kode perusahaan Nama perusahaan 

 Agriculture, Foresty, dan Fishing 

AALI PT. Astra Agro Lestari Tbk 

BISI PT. Bisi International Tbk 

CPRO PT. Central Proteinaprima Tbk 

DSFI PT. Dharma Samudra Fishing International Tbk 

GZCO PT. Gozco Plantation Tbk 

IIKP PT. Inti Agro Resources Tbk 

LSIP PT. London Sumatera Tbk 

SGRO PT. Sampoerna Agro Tbk 

UNSP PT. Bakrie Sumatra Plantations Tbk 

 Food and beverages 

ADES PT. Akasha Wira International (d/h Ades Waters Indonesia) Tbk 

CEKA PT. Cahaya Kalbar Tbk 

DAVO PT. Davomas Abadi Tbk 

DLTA PT. Delta Djakarta Tbk 

FAST PT. Fast Food Indonesia Tbk 

INDF PT. Indofood Sukses Makmur Tbk 

MYOR PT. Mayora Indah Tbk 

MLBI PT. Multi Bintang Indonesia Tbk 

PTSP PT. Pioneerindo Gourmet International Tbk 

PSDN PT. Prasidha Aneka Niaga Tbk 

SKLT PT. Sekar Laut Tbk 

STTP PT. Siantar TOP Tbk 

ULTJ PT. Ultra Jaya Milk Industry & Trading Company Tbk 

 Tobacco Manufactures 

RMBA PT. Bentoel Internasional Investama Tbk 

GGRM PT. Gudang Garam Tbk 

HMSP PT. Hanjaya Mandala Sampoerna Tbk 

 Textile Mill Products 

ARGO PT. Agro Pantes Tbk 

CNTX PT. Century Textile Industry (Centex) Tbk 

PAFI PT. Panasia Filament Inti Tbk 
RDTX PT. Roda Vivatex Tbk 

TFCO PT. TIFICO fiber Indonesia Tbk 

 Apparel and Other Textile Products 

MYTX PT. APAC Citra Centertex Tbk 

BATA PT. Sepatu Bata Tbk 

ESTI PT. Ever Shine Textile Industry Tbk 

INDR PT. Indorama Syntetics Tbk 

KARW PT. Karwell Indonesia Tbk 

PBRX PT. Pan Brothers Tex Tbk 

RICY PT. Ricky Putra Globalindo Tbk 

SIMM PT. Surya Intrindo Makmur Tbk 
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 Lumber and Wood Products 

SULI PT. Sumalindo Lestari Jaya Tbk 

 Paper and Allied Products 

FASW PT. Fajar Surya Wisesa Tbk 

SAIP PT. Surabaya Agung Industry Pulp & Kertas Tbk 

SPMA PT. Suparma Tbk 

TKIM PT. Pabrik Kertas Tjiwi Kimia Tbk 

 Chemical and Allied Products 

AKRA PT. AKR Corporindo Tbk 

BUDI PT. Budi Acid Jaya Tbk 

ETWA PT. Eterindo Wahanatama Tbk 

LTLS PT. Lautan Luas Tbk 

POLY PT. Asia Pacific Fiber Tbk (d/h Polysindo Eka Perkasa Tbk) 

 Adhesive 

DPNS PT. Duta Pertiwi Nusantara Tbk 

EKAD PT. Ekadharma International Tbk 

INCI PT. Intanwijaya International Tbk 

 Plastic and Glass Products 

AKPI PT. Argha Karya Prima Industry Tbk 

APLI PT. Asiaplast Industries Tbk 

BRNA PT. Berlina Tbk 

DYNA PT. Dynaplast Tbk 

FPNI PT. Titan Kimia Nusantara (d/h Fatrapoindo Nusa Industri) Tbk 

IGAR PT. Kageo Igar Jaya (d/h Igarjaya) Tbk 

LMPI PT. Langgeng Makmur Industry Tbk 

SIMA PT. Siwani Makmur Tbk 

TRST PT. Trias Sentosa Tbk 

 Cement 

SMCB PT. Holcim Indonesia Tbk 

INTP PT. Indocement Tunggal Prakarsa Tbk 

SMGR PT. Semen Gresik (Persero) Tbk 

 Metal and Allied Products 

ALMI PT. Alumindo Light Metal Industry Tbk 

BTON PT. Betonjaya Manunggal Tbk 

INAI PT. Indal Aluminium Industry Tbk 

JKSW PT. Jakarta Kyoei Steel Works Tbk 

PICO PT. Pelangi Indah Canindo Tbk 

TIRA PT. Tira Austenite Tbk 

 Fabricated Metal 

KICI PT. Kedaung Indah Can Tbk 

 Stone, Clay, Glass and Concrete Products 

ARNA PT. Arwana Citramulia Tbk 

TOTO PT. Surya Toto Indonesia Tbk 

 Cables 

IKBI PT. Sumi Indo Kabel Tbk 

KBLI PT. KMI Wire and Cable (d/h GT Kabel Indonesia) Tbk 

 Electronic and Office Equipment 

MTDL PT. Metrodata Electronics Tbk 

MLPL PT. Multipolar Tbk 

 Automotive and Allied Products 



82 
 

ASII PT. Astra International Tbk 

AUTO PT. Astra Otoparts Tbk 

GJTL PT. Gajah Tunggal Tbk 

GDYR PT. Goodyear Indonesia Tbk 

HEXA PT. Hexindo Adiperkasa Tbk 

INDS PT. Indospring Tbk 

INTA PT. Intraco Penta Tbk 

LPIN PT. Multi Prima Sejahtera Tbk 

NIPS PT. Nipress Tbk 

PRAS PT. Prima Alloy Steel Tbk 

SMSM PT. Selamat Sempurna Tbk 

TURI PT. Tunas Ridean Tbk 

UNTR PT. United Tractor Tbk 

 Photographic Equipment 

INTD PT. Inter Delta Tbk 

MDRN PT. Modern Internasional (d/h Modern Photo Film Company) Tbk 

KONI PT. Perdana Bangun Pusaka Tbk 

 Pharmaceuticals 

DVLA PT. Darya-Varia Laboratoria Tbk 

INAF PT. Indofarma (Persero) Tbk 

KLBF PT. Kalbe Farma Tbk 

KAEF PT. Kimia Farma (Persero) Tbk 

MERK PT. Merck Tbk 

PYFA PT. Pyridam Farma Tbk 

SCPI PT. Schering Plough Indonesia Tbk 

SQBI PT. Taisho Pharmautical Tbk (d/h Bristol-Myers Squibb Indonesia Tbk) 

TSPC PT. Tempo Scan Pacific Tbk 

 Counsumer Goods 

TCID PT. Mandom Indonesia Tbk 

MRAT PT. Mustika Ratu Tbk 

UNVR PT. Unilever Indonesia Tbk 

 Property and Real Estate 

BIPP PT. Bhuwanatala Indah Permai Tbk 

BMSR PT. Bintang Mitra Semestaraya Tbk 

CTRA PT. Ciputra Development Tbk 

CTRS PT. Ciputra Surya Tbk 

DART PT. Duta Anggada Realty Tbk 

DUTI PT. Duta Pertiwi Tbk 

GMTD PT. Gowa Makassar Tourism Development Tbk 

OMRE PT. Indonesia Prima Property Tbk 

DILD PT. Intiland Development (d/h Dharmala Intiland) Tbk 

KIJA PT. Jababeka Tbk (d/h Kawasan Industri Jababeka Tbk) 

JIHD PT. Jakarta International Hotel & Development Tbk 

JSPT PT. Jakarta Setiabudi Internasional Tbk 

JRPT PT. Jaya Real Property Tbk 

LAMI PT. Lamicitra Nusantara Tbk 

LPCK PT. Lippo Cikarang Tbk 

LPKR PT. Lippo Karawaci Tbk 

MTSM PT. Metro Realty (d/h Metro Supermarket Realty )Tbk 

MDLN PT. Modernland Realty Tbk 
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PWON PT. Pakuwon Jati Tbk 

PWSI PT. Panca Wiratama Sakti Tbk 

PJAA PT. Pembangunan Jaya Ancol Tbk 

PNSE PT. Pudjiadi & Sons Tbk 

PUDP PT. Pudjiadi Prestige Tbk 

RBMS PT. Ristia Bintang Mahkotasejati Tbk 

RODA PT. Royal Oak Development Asia (d/h Roda Panggon Harapan) Tbk 

BKSL PT. Sentul City (d/h Bukit Sentul) Tbk 

SMRA PT. Summarecon Agung Tbk 

SSIA PT. Surya Semesta Internusa Tbk 

SIIP PT. Surya Inti Permata Tbk 

SMDM PT. Suryamas Dutamakmur Tbk 
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LAMPIRAN 2  

UJI KESAMAAN KOEFISIEN 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .518 .262  1.976 .049 

DIVER .427 .322 .109 1.327 .185 

KMDIVER -3.110 2.114 -.140 -1.471 .142 

LEV .418 .199 .199 2.104 .036 

ROA 1.470 .699 .320 2.104 .036 

DUMSEKT1 -1.306 .199 -.614 -6.550 .000 

DUMSEKT2 .092 .330 .025 .280 .779 

DUM10 -.371 .373 -.179 -.992 .322 

DUM11 -.058 .367 -.028 -.158 .874 

DIVER.DUM10 -.115 .457 -.043 -.252 .801 

KMDIVER.DUM10 -.359 3.060 -.008 -.117 .907 

LEV.DUM10 .003 .291 .001 .012 .991 

ROA.DUM10 -.551 1.144 -.036 -.482 .630 

DUMSEKT1.DUM10 .330 .282 .142 1.168 .244 

DUMSEKT2.DUM10 .126 .465 .020 .270 .787 

DIVER.DUM11 -.287 .462 -.108 -.621 .535 

KMDIVER.DUM11 1.178 2.578 .039 .457 .648 

LEV.DUM11 -.161 .264 -.068 -.607 .544 

ROA.DUM11 -1.424 .753 -.290 -1.890 .060 

DUMSEKT1.DUM11 .277 .276 .120 1.006 .315 

DUMSEKT2.DUM11 .000 .464 .000 -.001 .999 

a. Dependent Variable: EXVAL 
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LAMPIRAN 3 

UJI STATISTIK DESKRIPTIF 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

EXVAL 357 -2.30656 4.92129 .0306896 .97887552 

DIVER 357 .20607 1.00000 .7113152 .24988438 

KMDIVER 357 .00000 .45307 .0140181 .04397843 

LEV 357 .00387 5.02535 .5310315 .46598606 

ROA 357 -.71640 3.47483 .0766157 .21334677 

DUMSEKT1 357 .00 1.00 .6975 .45999 

DUMSEKT2 357 .00 1.00 .0756 .26478 

Valid N (listwise) 357     
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LAMPIRAN 4 

UJI NORMALITAS 

One-Sample Kolmogorov-Smirnov Test 

  Unstandardized 

Residual 

N 357 

Normal Parametersa,,b Mean .0000000 

Std. Deviation .82871112 

Most Extreme Differences Absolute .053 

Positive .053 

Negative -.053 

Kolmogorov-Smirnov Z 1.010 

Asymp. Sig. (2-tailed) .259 

a. Test distribution is Normal. 

b. Calculated from data. 
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LAMPIRAN 5 

UJI MULTIKOLINEARITAS 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) .439 .147 
 

2.981 .003 
  

DIVER .285 .188 .073 1.518 .130 .891 1.122 

KMDIVER -2.943 1.044 -.132 -2.820 .005 .931 1.074 

LEV .281 .103 .134 2.740 .006 .858 1.166 

ROA .163 .218 .036 .747 .455 .905 1.105 

DUMSEKT1 -1.062 .111 -.499 -9.606 .000 .759 1.318 

DUMSEKT2 .124 .189 .033 .655 .513 .786 1.272 

a. Dependent Variable: EXVAL 
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LAMPIRAN 6 

 

UJI HETEROSKEDASTISITAS 

 
 

Heteroskedasticity Test: ARCH   
     
     F-statistic 1.658918     Prob. F(1,354) 0.1986 

Obs*R-squared 1.660509     Prob. Chi-Square(1) 0.1975 
     
          

Test Equation:    

Dependent Variable: RESID^2   

Method: Least Squares   

Date: 01/14/13   Time: 17:26   

Sample (adjusted): 2 357   

Included observations: 356 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.733355 0.086914 8.437678 0.0000 

RESID^2(-1) -0.068300 0.053029 -1.287990 0.1986 
     
     R-squared 0.004664     Mean dependent var 0.686454 

Adjusted R-squared 0.001853     S.D. dependent var 1.490411 

S.E. of regression 1.489029     Akaike info criterion 3.639728 

Sum squared resid 784.8918     Schwarz criterion 3.661497 

Log likelihood -645.8716     Hannan-Quinn criter. 3.648388 

F-statistic 1.658918     Durbin-Watson stat 1.990511 

Prob(F-statistic) 0.198591    
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LAMPIRAN 7 

UJI AUTOKORELASI 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .020 .148  .135 .893 

DIVER -.053 .191 -.016 -.280 .780 

KMDIVER .143 1.047 .008 .137 .891 

LEV .020 .103 .011 .195 .846 

ROA -.027 .219 -.007 -.125 .901 

DUMSEKT1 .010 .111 .005 .089 .929 

DUMSEKT2 -.006 .191 -.002 -.033 .974 

res_2 .083 .055 .083 1.527 .128 

a. Dependent Variable: Unstandardized Residual 
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LAMPIRAN 8 

REGRESI LINEAR BERGANDA 

 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .532a .283 .271 .83578417 

a. Predictors: (Constant), DUMSEKT2, ROA, DIVER, KMDIVER, LEV, 

DUMSEKT1 

 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 96.631 6 16.105 23.056 .000a 

Residual 244.487 350 .699   

Total 341.118 356    

a. Predictors: (Constant), DUMSEKT2, ROA, DIVER, KMDIVER, LEV, DUMSEKT1 

b. Dependent Variable: EXVAL 

 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .439 .147  2.981 .003 

DIVER .285 .188 .073 1.518 .130 

KMDIVER -2.943 1.044 -.132 -2.820 .005 

LEV .281 .103 .134 2.740 .006 

ROA .163 .218 .036 .747 .455 

DUMSEKT1 -1.062 .111 -.499 -9.606 .000 

DUMSEKT2 .124 .189 .033 .655 .513 

a. Dependent Variable: EXVAL 
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LAMPIRAN 16

DATA KEPEMILIKAN MANAJERIAL PERUSAHAAN MANUFAKTUR, PROPERTI DAN REAL ESTATE, SERTA 

AGRICULTURE, FORESTY, AND FISHING YANG TERDAFTAR DI BEI PERIODE 2009-2011

2009 2010 2011

1 AALI 0.00000 0.00000 0.00000

2 BISI 0.00000 0.00000 0.00000

3 CPRO 0.00000 0.00000 0.00000

4 DSFI 0.00086 0.00086 0.00086

5 GZCO 0.02100 0.01900 0.04700

6 IIKP 0.00000 0.00000 0.00000

7 LSIP 0.00000 0.00000 0.00000

8 SGRO 0.00000 0.00000 0.00000

9 UNSP 0.00000 0.00000 0.00000

10  ADES 0.00000 0.00000 0.00000

11  CEKA 0.00000 0.00000 0.00000

12  DLTA 0.00000 0.00000 0.00000

13  FAST 0.00000 0.00000 0.00000

14  INDF 0.00008 0.00016 0.00016

15  MYOR 0.00000 0.00000 0.00000

16  MLBI 0.00000 0.00000 0.00000

17  PTSP 0.00000 0.00000 0.00000

18  PSDN 0.00110 0.01648 0.01648

19  STTP 0.07401 0.04238 0.04238

20  ULTJ 0.17970 0.17970 0.17970

21  RMBA 0.00000 0.00000 0.00000

22  GGRM 0.00804 0.00804 0.00854

23  HMSP 0.00000 0.00000 0.00000

24  ARGO 0.02400 0.02400 0.02471

25  PAFI 0.00000 0.00000 0.00000

26  RDTX 0.00000 0.00000 0.01024

27  MYTX 0.00000 0.00000 0.00000

28  BATA 0.00000 0.00000 0.00000

29  ESTI 0.00000 0.00000 0.00000

30  KARW 0.00000 0.00000 0.00000

31  PBRX 0.00000 0.00000 0.00000

32  RICY 0.00000 0.00000 0.00000

33  SULI 0.00000 0.00000 0.00000

34  FASW 0.00000 0.00000 0.00000

35  SAIP 0.00000 0.00000 0.00000

36  SPMA 0.00000 0.00000 0.00000

37  AKRA 0.00498 0.00631 0.00873

38  BUDI 0.00000 0.00000 0.00000

39  ETWA 0.00062 0.00041 0.00083

40  LTLS 0.03632 0.03632 0.03632

41  POLY 0.00000 0.00000 0.00000

42  DPNS 0.06457 0.06866 0.05712

43  EKAD 0.00000 0.00000 0.00000

44  INCI 0.17870 0.17870 0.17870

45  AKPI 0.00000 0.00000 0.00000

46  APLI 0.07692 0.06667 0.00000

47  BRNA 0.10509 0.10509 0.10509

48  IGAR 0.00000 0.00000 0.00000

49  LMPI 0.00006 0.00006 0.00006

50  SIMA 0.00000 0.00000 0.00000

51  TRST 0.00000 0.00000 0.00000

52  SMCB 0.00000 0.00000 0.00000

Kepemilikan Manajerial
No KODE

AGRICULTURE, FORESTY, AND FISHING

MANUFAKTUR
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53  INTP 0.00000 0.00000 0.00000

54  SMGR 0.00000 0.00000 0.00000

55  ALMI 0.01593 0.01604 0.01604

56  BTON 0.09583 0.09583 0.09583

57  INAI 0.00000 0.00000 0.00000

58  JKSW 0.00000 0.00000 0.00000

59  PICO 0.00082 0.00082 0.00082

60  TIRA 0.00012 0.00012 0.00012

61  KICI 0.04600 0.04600 0.04600

62  ARNA 0.00000 0.00000 0.00000

63  TOTO 0.00000 0.00000 0.00000

64  IKBI 0.00095 0.00095 0.00095

65  KBLI 0.00000 0.00000 0.00000

66  MTDL 0.10066 0.10832 0.01767

67  MLPL 0.00004 0.00001 0.00001

68  ASII 0.00037 0.00037 0.00036

69  AUTO 0.00037 0.00077 0.00077

70  GJTL 0.00084 0.00084 0.00084

71  INDS 0.00000 0.00587 0.00409

72  INTA 0.05755 0.03533 0.03533

73  LPIN 0.00000 0.00000 0.00000

74  NIPS 0.18350 0.18350 0.18350

75  PRAS 0.06271 0.05909 0.06271

76  SMSM 0.06043 0.06043 0.06043

77  TURI 0.00000 0.00000 0.00000

78  UNTR 0.00000 0.00000 0.00001

79  INTD 0.00000 0.00000 0.00000

80  MDRN 0.00000 0.00000 0.00000

81  KONI 0.05579 0.05579 0.05579

82  DVLA 0.00000 0.00000 0.00000

83  INAF 0.00000 0.00000 0.00000

84  KLBF 0.00000 0.00000 0.00000

85  MERK 0.00000 0.00000 0.00000

86  PYFA 0.23077 0.23077 0.23077

87  SCPI 0.00000 0.00000 0.00000

88  SQBI 0.00000 0.00000 0.00000

89  TSPC 0.00057 0.00081 0.00088

90  TCID 0.00184 0.00148 0.00142

91  MRAT 0.00028 0.00028 0.00000

92  UNVR 0.00000 0.00000 0.00000

93  BIPP 0.00000 0.00000 0.00000

94  BMSR 0.00324 0.00324 0.00324

95  CTRA 0.00203 0.00203 0.00203

96  CTRS 0.00000 0.00000 0.00000

97  DART 0.00000 0.00000 0.00000

98  DUTI 0.00000 0.00000 0.00000

99  GMTD 0.00000 0.00000 0.00000

100  OMRE 0.00000 0.00000 0.00000

101  DILD 0.00003 0.00000 0.00000

102  KIJA 0.00000 0.00000 0.00000

103  JIHD 0.26025 0.26025 0.21567

104  JSPT 0.00000 0.00000 0.00000

105  JRPT 0.00001 0.00006 0.00000

106  LAMI 0.00000 0.00000 0.00000

107  LPCK 0.00000 0.00000 0.00000

108  LPKR 0.00000 0.00000 0.00004

109  MTSM 0.00000 0.00000 0.00000

110  MDLN 0.00000 0.00000 0.00000

PROPERTY & REAL ESTATE

118



111  PWON 0.00019 0.00019 0.00024

112  PJAA 0.00000 0.00000 0.00000

113  PNSE 0.00000 0.00000 0.00000

114  PUDP 0.04894 0.04894 0.04894

115  RBMS 0.01224 0.01224 0.45307

116  BKSL 0.00000 0.00000 0.00000

117  SMRA 0.00316 0.00296 0.00296

118  SSIA 0.00000 0.00000 0.00000

119  SMDM 0.00000 0.00000 0.00000
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