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Lampiran 1 : Daftar Perusahaan Sampel 

NO KODE NAMA PERUSAHAAN 

1 ADMG PT Polychem Indonesia Tbk 

2 AGII PT Aneka Gas Industri Tbk 

3 AKPI PT Argha Karya Prima Industry Tbk 

4 ALDO PT Alkindo Naratama Tbk 

5 ALKA PT Alakasa Industrindo Tbk 

6 ALMI PT Alumindo Light Metal Industry Tbk 

7 AMFG PT Asahimas Flat Glass Tbk 

8 APLI PT Asiaplast Industries Tbk 

9 ARNA  PT Arwana Citramulia Tbk  

10 BAJA PT Saranacentral Bajatama Tbk 

11 BRNA PT Berlina Tbk 

12 BRPT PT Barito Pacific Tbk 

13 BTON PT Betonjaya Manunggal Tbk 

14 CPIN PT Charoen Pokphand Indonesia Tbk 

15 CTBN PT Citra Tubindo Tbk 

16 EKAD PT Ekadharma International Tbk 

17 FASW PT Fajar Surya Wisesa Tbk 

18 FPNI PT Lotte Chemical Titan Tbk 

19 GDST PT Gunawan Dianjaya Steel Tbk 

20 IGAR PT Champion Pacific Indonesia Tbk 

21 IMPC PT Impack Pratama Industri Tbk 

22 INAI PT Indal Alumunium Industry Tbk 

23 INCI PT Intanwijaya Internasional Tbk 

24 INKP PT Indah Kiat Pulp & Paper Tbk 

25 INRU PT Toba Pulp Lestari Tbk 

26 INTP PT Indocement Tunggal Prakarsa Tbk 

27 IPOL PT Indopoly Swakarsa Industry Tbk 

28 ISSP PT Steel Pipe Industry of Indonesia Tbk 

29 JPFA PT Japfa Comfeed Indonesia Tbk  

30 KBRI PT Kertas Basuki Rachmat Indonesia Tbk 

31 KDSI PT Kedawung Setia Industrial Tbk 

32 KIAS PT Keramika Indonesia Assosiasi Tbk 

33 KRAS PT Krakatau Steel Tbk 

34 LION PT Lion Metal Works Tbk 

35 LMSH PT Lionmesh Prima Tbk 

36 MAIN PT Malindo Feedmill Tbk 

37 MLIA PT Mulia Industrindo Tbk 

38 NIKL PT Pelat Timah Nusantara Tbk 

39 PICO PT Pelangi Indah Canindo Tbk 

40 SIPD PT Sierad Produce Tbk 
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NO KODE NAMA PERUSAHAAN 

41 SMBR PT Semen Baturaja Tbk 

42 SMCB PT Solusi Bangun Indonesia Tbk 

43 SMGR PT Semen Indonesia Tbk 

44 SPMA PT Suparma Tbk 

45 SRSN PT Indo Acidatama Tbk 

46 SULI PT SLJ Global Tbk 

47 TALF PT Tunas Alfin Tbk 

48 TBMS PT Tembaga Mulia Semanan Tbk 

49 TIRT PT Tirta Mahakam Resources Tbk 

50 TKIM PT Pabrik Kertas Tjiwi Kimia Tbk 

51 TOTO PT Surya Toto Indonesia Tbk 

52 TPIA PT Chandra Asri Petrochemical Tbk 

53 TRST PT Trias Sentosa Tbk 

54 UNIC PT Unggul Indah Cahaya Tbk 

55 WSBP PT Waskita Beton Precast Tbk 

56 WTON PT Wijaya Karya Beton Tbk 

57 YPAS PT Yanaprima Hastapersada Tbk 

58 ADES PT Akasha Wira International Tbk 

59 ALTO PT Tri Banyan Tirta Tbk 

60 BTEK PT Bumi Teknokultura Unggul Tbk 

61 BUDI PT Budi Starch & Sweetener Tbk 

62 CEKA PT Wilmar Cahaya Indonesia Tbk 

63 CINT PT Chitose Internasional Tbk 

64 DLTA PT Delta Djakarta Tbk 

65 DVLA PT Darya Varia Laboratoria Tbk 

66 GGRM PT Gudang Garam Tbk 

67 HMSP PT Hanjaya Mandala Sampoerna Tbk 

68 ICBP PT Indofood CBP Sukses Makmur Tbk 

69 IIKP PT Inti Agri Resources Tbk 

70 INAF PT Indoframa Tbk 

71 INDF PT Indofood Sukses Makmur Tbk 

72 KAEF PT Kimia Farma Tbk 

73 KICI PT Kedaung Indah Can Tbk 

74 KINO PT Kino Indonesia Tbk 

75 KLBF PT Kalbe Farma Tbk 

76 LMPI PT Langgeng Makmur Industri Tbk 

77 MBTO PT Martina Berto Tbk 

78 MERK PT Merck Tbk 

79 MGNA PT Magna Investama Mandiri Tbk 

80 MLBI PT Multi Bintang Indonesia Tbk 

81 MRAT PT Mustika Ratu Tbk 

82 MYOR PT Mayora Indah Tbk 
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NO KODE NAMA PERUSAHAAN 

83 PSDN PT Prasidha Aneka Niaga Tbk 

84 PYFA PT Pyridam Farma Tbk 

85 RMBA PT Bentoel Internasional Investama Tbk 

86 ROTI PT Nippon Indosari Corporindo Tbk 

87 SIDO PT Industri Jamu dan Farmasi Sido Muncul Tbk 

88 SKBM PT Sekar Bumi Tbk 

89 SKLT PT Sekar Laut Tbk 

90 TBLA PT Tunas Baru Lampung Tbk 

91 TCID PT Mandom Indonesia Tbk 

92 TSPC PT Tempo Scan Pasific Tbk 

93 ULTJ PT Ultrajaya Milk Industry and Trading Company Tbk 

94 UNVR PT Unilever Indonesia Tbk 

95 WIIM PT Wismilak Inti Makmur Tbk 

96 AMIN PT Ateliers Mecaniques D’Indonesie Tbk  

97 ASII PT Astra International Tbk 

98 AUTO PT Astra Otoparts Tbk 

99 BATA PT Sepatu Bata Tbk 

100 BIMA PT Primarindo Asia Infrastructure Tbk 

101 BOLT PT Garuda Metalindo Tbk 

102 BRAM PT Indo Kordsa Tbk 

103 ERTX PT Eratex Djaja Tbk 

104 ESTI PT Ever Shine Textile Industry Tbk 

105 GDYR PT Goodyear Indonesia Tbk 

106 GJTL PT Gajah Tunggal Tbk 

107 HDTX PT Panasia Indo Resources Tbk 

108 IKBI PT Sumi Indo Kabel Tbk 

109 IMAS PT Indomobil Sukses Internasional Tbk 

110 INDR PT Indorama Synthetics Tbk 

111 INDS PT Indospring Tbk 

112 JECC PT Jembo Cable Company Tbk 

113 KBLI PT KMI Wire and Cable Tbk 

114 KBLM PT Kabelindo Murni Tbk 

115 KRAH PT Grand Kartech Tbk 

116 LPIN PT Multi Prima Sejahtera Tbk 

117 MASA PT Multistrada Arah Sarana Tbk 

118 PBRX PT Pan Brothers Tbk 

119 PRAS PT Prima Alloy Steel Universe Tbk 

120 PTSN PT Sat Nusapersada Tbk 

121 RICY PT Ricky Putra Globalindo Tbk 

122 SCCO PT Supreme Cable Manufacturing Corporation Tbk 

123 SMSM PT Selamat Sempurna Tbk 

124 SRIL PT Sri Rejeki Isman Tbk 
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NO KODE NAMA PERUSAHAAN 

125 SSTM PT Sunson Textile Manufacturer Tbk 

126 STAR PT Buana Artha Anugerah Tbk 

127 TFCO PT Tifico Fiber Indonesia Tbk 

128 TRIS PT Trisula International Tbk 

129 UNIT PT Nusantara Inti Corpora Tbk 

130 VOKS PT Voksel Electric Tbk 

Sumber : Bursa Efek Indonesia 

 

LAMPIRAN 2 : Data Hasil Pooling Periode 2016-2018 

 

No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

1 ADMG 2016 -0.0838 50.00 3 85.49 0.00 

    2017 -0.0361 50.00 3 85.49 0.00 

    2018 -0.0054 40.00 3 85.49 0.00 

2 AGII 2016 0.0233 33.33 3 65.54 4.46 

    2017 0.0291 33.33 3 65.54 5.64 

    2018 0.0363 33.33 3 72.46 5.67 

3 AKPI 2016 0.0468 33.33 3 58.64 0.00 

    2017 0.0118 33.33 3 70.03 4.57 

    2018 0.0521 33.33 3 70.22 4.57 

4 ALDO 2016 0.1256 33.33 3 58.41 14.32 

    2017 0.1266 33.33 3 58.41 14.32 

    2018 0.1565 33.33 3 58.41 14.32 

5 ALKA 2016 0.0084 0.00 3 90.83 0.00 

    2017 0.1963 0.00 3 93.07 0.00 

    2018 0.2278 0.00 3 93.07 0.00 

6 ALMI 2016 -0.2475 50.00 3 76.48 1.62 

    2017 0.0223 50.00 3 76.48 1.68 

    2018 0.0200 33.33 3 76.48 1.68 

7 AMFG 2016 0.0724 33.33 3 84.82 0.00 

    2017 0.0109 33.33 3 84.83 0.00 

    2018 0.0018 33.33 3 84.83 0.02 

8 APLI 2016 0.1019 50.00 3 58.80 26.55 

    2017 0.0544 33.33 3 58.80 26.73 

    2018 -0.1151 50.00 3 58.80 26.73 

9 ARNA 2016 0.0964 33.33 4 13.97 37.32 

    2017 0.1187 50.00 4 13.98 37.32 

    2018 0.1443 50.00 5 13.98 37.32 

10 BAJA 2016 0.1750 33.33 3 0.00 77.78 

    2017 -0.1336 33.33 3 0.00 77.78 
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No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

    2018 -1.2636 33.33 3 0.00 77.78 

11 BRNA 2016 0.0123 50.00 3 64.97 7.48 

    2017 -0.2090 40.00 3 64.97 7.23 

    2018 -0.0211 40.00 3 64.97 7.16 

12 BRPT 2016 0.1932 33.33 3 68.86 1.60 

    2017 0.1403 33.33 3 3.82 142.38 

    2018 0.0896 33.33 3 4.15 186.59 

13 BTON 2016 -0.0416 50.00 3 1.96 89.44 

    2017 0.0735 50.00 3 1.96 89.44 

    2018 0.1519 50.00 3 0.00 89.44 

14 CPIN 2016 0.1572 50.00 5 55.53 0.00 

    2017 0.1591 33.33 4 55.53 0.00 

    2018 0.2347 33.33 3 55.53 0.00 

15 CTBN 2016 -0.0079 33.33 4 88.69 0.00 

    2017 -0.1150 25.00 3 88.69 0.00 

    2018 -0.0587 33.33 3 88.69 0.00 

16 EKAD 2016 0.1532 50.00 3 75.45 0.00 

    2017 0.1150 50.00 3 76.81 0.00 

    2018 0.1022 50.00 3 77.53 0.00 

17 FASW 2016 0.2463 60.00 3 85.77 8.45 

    2017 0.1812 60.00 3 86.21 8.45 

    2018 0.3277 66.67 3 87.08 8.45 

18 FPNI 2016 0.0221 50.00 3 90.40 0.00 

    2017 -0.0182 50.00 3 90.40 0.00 

    2018 0.0597 50.00 3 92.50 0.00 

19 GDST 2016 0.0381 33.33 3 10.69 87.33 

    2017 -0.0054 50.00 3 10.69 87.33 

    2018 -0.0980 33.33 3 2.20 98.00 

20 IGAR 2016 0.1854 33.33 3 84.82 0.00 

    2017 0.1638 33.33 3 84.82 0.00 

    2018 0.0925 33.33 3 84.82 0.00 

21 IMPC 2016 0.1027 50.00 3 67.37 1.65 

    2017 0.0708 50.00 3 89.32 1.69 

    2018 0.0769 50.00 3 89.81 1.69 

22 INAI 2016 0.1378 50.00 3 67.27 11.23 

    2017 0.1393 50.00 3 67.27 11.43 

    2018 0.1332 33.33 3 134.53 23.21 

23 INCI 2016 0.0411 33.33 3 0.00 48.87 

    2017 0.0617 33.33 3 0.00 48.87 

    2018 0.0521 33.33 3 0.00 52.98 

24 INKP 2016 0.0719 42.86 3 52.72 0.00 

    2017 0.1284 42.86 3 52.72 0.00 
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No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

    2018 0.1560 42.86 3 52.99 0.00 

25 INRU 2016 0.2307 50.00 3 92.42 0.00 

    2017 0.1721 50.00 3 92.42 0.00 

    2018 0.0231 66.67 3 92.42 0.00 

26 INTP 2016 0.1481 42.86 3 51.00 0.00 

    2017 0.0757 42.86 3 51.00 0.00 

    2018 0.0493 33.33 3 51.00 0.00 

27 IPOL 2016 0.0417 33.33 3 73.42 0.00 

    2017 0.0156 33.33 3 78.57 0.00 

    2018 0.0314 33.33 3 81.03 0.00 

28 ISSP 2016 0.0389 20.00 3 55.94 0.01 

    2017 0.0030 20.00 3 55.94 0.01 

    2018 0.0167 20.00 3 55.94 0.00 

29 JPFA 2016 0.2317 40.00 3 62.98 0.00 

    2017 0.1204 50.00 3 62.98 0.00 

    2018 0.2206 50.00 3 62.98 0.00 

30 KBRI 2016 -0.2452 50.00 2 75.00 0.00 

    2017 -0.4289 50.00 2 75.00 0.00 

    2018 -0.7353 50.00 2 75.00 0.00 

31 KDSI 2016 0.1123 50.00 3 75.68 10.21 

    2017 0.1420 50.00 3 78.44 10.32 

    2018 0.1383 33.33 3 78.44 9.91 

32 KIAS 2016 -0.1661 25.00 3 98.24 0.00 

    2017 -0.0598 33.33 3 98.24 0.00 

    2018 -0.0585 28.57 3 98.24 0.00 

33 KRAS 2016 -0.0982 40.00 3 80.00 0.01 

    2017 -0.0465 33.33 3 80.00 0.00 

    2018 -0.0429 33.33 3 80.00 0.03 

34 LION 2016 0.0900 33.33 3 57.70 0.25 

    2017 0.0205 33.33 3 57.70 0.25 

    2018 0.0309 25.00 3 57.70 0.26 

35 LMSH 2016 0.0533 33.33 3 32.22 23.22 

    2017 0.1000 33.33 3 32.22 20.65 

    2018 0.0218 50.00 3 32.22 20.65 

36 MAIN 2016 0.1215 60.00 5 57.24 0.00 

    2017 0.0262 60.00 5 57.27 0.00 

    2018 0.1499 60.00 5 57.27 0.00 

37 MLIA 2016 0.5604 40.00 3 82.28 0.06 

    2017 0.0271 40.00 3 67.25 8.27 

    2018 0.0844 40.00 3 67.25 8.27 

38 NIKL 2016 0.0630 33.33 3 93.28 0.01 

    2017 0.0326 33.33 3 85.20 0.01 
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No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

    2018 -0.0357 33.33 3 84.48 0.01 

39 PICO 2016 0.0517 33.33 3 92.22 0.08 

    2017 0.0713 33.33 3 94.01 0.08 

    2018 0.0525 33.33 3 94.01 0.08 

40 SIPD 2016 0.0114 33.33 3 84.22 0.00 

    2017 -0.4485 33.33 3 85.24 0.00 

    2018 0.0309 33.33 3 86.17 0.00 

41 SMBR 2016 0.0830 60.00 3 76.24 0.00 

    2017 0.0430 20.00 3 76.24 0.00 

    2018 0.0219 40.00 3 76.24 0.00 

42 SMCB 2016 -0.0353 50.00 3 80.64 0.00 

    2017 -0.1053 42.86 3 80.64 0.00 

    2018 -0.1290 36.36 3 80.64 0.00 

43 SMGR 2016 0.1483 0.00 6 51.01 0.00 

    2017 0.0671 28.57 4 51.01 0.00 

    2018 0.0943 28.57 4 51.01 0.00 

44 SPMA 2016 0.0751 80.00 3 75.65 0.00 

   2017 0.0787 80.00 3 83.46 0.00 

    2018 0.0655 80.00 3 92.37 0.00 

45 SRSN 2016 0.0275 37.50 3 68.00 22.05 

    2017 0.0426 37.50 3 32.79 57.26 

    2018 0.0811 37.50 3 32.79 51.78 

46 SULI 2016 -0.0248 50.00 3 27.07 43.34 

    2017 1.5512 50.00 3 42.12 48.96 

    2018 0.6554 50.00 3 43.06 46.26 

47 TALF 2016 0.0401 33.33 3 99.38 0.00 

    2017 0.0280 33.33 3 99.43 0.00 

    2018 0.0544 33.33 3 99.43 0.00 

48 TBMS 2016 0.2498 40.00 3 86.23 0.06 

    2017 0.2077 40.00 3 86.23 0.06 

    2018 0.1487 40.00 3 86.23 0.05 

49 TIRT 2016 0.2286 50.00 3 77.82 0.00 

    2017 0.0081 50.00 3 77.82 0.00 

    2018 -0.4170 33.33 3 77.82 0.00 

50 TKIM 2016 0.0081 60.00 3 59.61 0.00 

    2017 0.0321 50.00 3 69.54 0.00 

    2018 0.1989 50.00 3 69.54 0.00 

51 TOTO 2016 0.1106 40.00 3 92.36 0.00 

    2017 0.1647 40.00 3 92.36 0.00 

    2018 0.1797 40.00 3 92.36 0.00 

52 TPIA 2016 0.2629 42.86 3 82.26 0.89 

    2017 0.1912 42.86 3 358.00 69.18 
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No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

    2018 0.1030 37.50 3 358.00 69.46 

53 TRST 2016 0.0175 50.00 3 56.69 7.14 

    2017 0.0193 33.33 3 57.77 6.27 

    2018 0.0282 33.33 3 57.77 6.27 

54 UNIC 2016 0.1310 33.33 3 68.90 0.08 

    2017 0.0753 33.33 3 69.04 0.08 

    2018 0.1039 33.33 3 69.04 0.08 

55 WSBP 2016 0.0857 50.00 3 60.00 0.00 

    2017 0.1367 60.00 3 60.00 0.00 

    2018 0.1400 60.00 3 60.00 0.00 

56 WTON 2016 0.1133 25.00 3 60.99 0.00 

    2017 0.1239 42.86 3 60.99 0.00 

    2018 0.1551 42.86 3 60.99 0.19 

57 YPAS 2016 -0.0770 33.33 3 89.47 0.35 

    2017 -0.1141 33.33 3 89.47 0.35 

    2018 -0.0765 33.33 3 89.47 0.35 

58 ADES 2016 0.1456 33.33 3 91.52 0.00 

    2017 0.0904 33.33 3 91.52 0.00 

    2018 0.1099 33.33 3 91.52 0.00 

59 ALTO 2016 -0.0551 50.00 3 81.14 2.24 

    2017 -0.1499 50.00 3 76.00 2.24 

    2018 -0.0853 50.00 3 39.14 2.24 

60 BTEK 2016 -0.0641 33.33 3 73.47 0.00 

    2017 -0.0216 33.33 3 73.47 0.00 

    2018 0.0336 33.33 3 380.15 0.00 

61 BUDI 2016 0.0332 33.33 3 53.40 0.00 

    2017 0.0382 33.33 3 53.40 0.00 

    2018 0.0411 33.33 3 53.40 0.00 

62 CEKA 2016 0.2812 33.33 3 92.01 0.76 

    2017 0.1190 33.33 3 92.01 0.76 

    2018 0.0949 33.33 3 92.01 0.76 

63 CINT 2016 0.0632 50.00 3 69.65 0.65 

    2017 0.0776 50.00 3 67.84 0.62 

    2018 0.0349 50.00 3 71.90 0.62 

64 DLTA 2016 0.2514 40.00 3 81.67 0.00 

    2017 0.2444 40.00 3 81.67 0.00 

    2018 0.2633 40.00 3 81.67 0.00 

65 DVLA 2016 0.1409 42.86 3 92.13 0.00 

    2017 0.1453 42.86 3 92.13 0.00 

    2018 0.1672 42.86 3 92.13 0.00 

66 GGRM 2016 0.1687 50.00 3 75.55 0.67 

    2017 0.1838 50.00 3 75.55 0.67 
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No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

    2018 0.1727 50.00 3 75.55 0.67 

67 HMSP 2016 0.3734 40.00 3 92.50 0.00 

    2017 0.3714 40.00 3 92.50 0.00 

    2018 0.3829 33.33 3 92.50 0.00 

68 ICBP 2016 0.1963 50.00 3 80.53 0.00 

    2017 0.1743 50.00 3 80.53 0.00 

    2018 0.2052 50.00 3 80.53 0.00 

69 IIKP 2016 -0.0984 33.33 3 1.32 0.00 

    2017 -0.0450 33.33 3 19.13 0.00 

    2018 -0.0549 33.33 3 19.50 0.00 

70 INAF 2016 -0.0302 33.33 2 87.12 0.00 

    2017 -0.0879 33.33 3 87.72 0.00 

    2018 -0.0659 33.33 3 88.01 0.00 

71 INDF 2016 0.1199 37.50 3 50.07 0.02 

    2017 0.1082 37.50 3 50.07 0.02 

    2018 0.0994 37.50 3 50.07 0.02 

72 KAEF 2016 0.1196 40.00 4 90.03 0.00 

    2017 0.1289 40.00 4 90.03 0.00 

    2018 0.1197 40.00 4 94.48 0.00 

73 KICI 2016 0.0041 33.33 3 83.06 0.23 

    2017 0.0869 33.33 3 83.35 0.23 

    2018 -0.0092 33.33 3 88.08 0.23 

74 KINO 2016 0.0928 50.00 3 79.89 10.58 

    2017 0.0534 50.00 3 80.21 10.59 

    2018 0.0686 50.00 3 80.23 10.75 

75 KLBF 2016 0.1886 42.86 3 56.51 0.01 

    2017 0.1766 42.86 3 56.78 0.01 

    2018 0.1633 42.86 3 56.97 0.08 

76 LMPI 2016 0.0170 50.00 3 83.27 0.02 

    2017 -0.0828 50.00 3 23.52 68.28 

    2018 -0.1404 50.00 3 23.52 68.28 

77 MBTO 2016 0.0200 33.33 2 67.75 0.08 

    2017 -0.0598 33.33 2 67.75 0.08 

    2018 -0.3798 33.33 2 67.75 0.08 

78 MERK 2016 0.2640 33.33 3 86.65 0.00 

    2017 0.2351 33.33 3 86.65 0.00 

    2018 2.2446 33.33 3 86.65 0.00 

79 MGNA 2016 -0.9829 0.00 3 49.95 5.04 

    2017 -0.3062 50.00 3 50.10 0.00 

    2018 -2.2280 50.00 3 50.10 0.00 

80 MLBI 2016 1.1968 66.67 3 81.78 0.00 

    2017 1.2415 33.33 3 81.78 0.00 
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No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

    2018 1.0491 50.00 3 81.78 0.00 

81 MRAT 2016 -0.0150 33.33 2 80.22 0.00 

    2017 -0.0035 33.33 2 80.22 0.00 

    2018 -0.0061 33.33 2 80.17 0.00 

82 MYOR 2016 0.2216 40.00 3 59.07 25.22 

    2017 0.2218 40.00 3 59.07 25.22 

    2018 0.2061 40.00 3 59.07 25.22 

83 PSDN 2016 -0.1308 33.33 3 73.58 20.31 

    2017 0.1074 33.33 3 73.58 28.08 

    2018 -0.1918 33.33 3 65.81 28.08 

84 PYFA 2016 0.0488 50.00 4 53.85 23.08 

    2017 0.0655 50.00 4 53.85 23.08 

    2018 0.0710 50.00 4 53.85 29.96 

85 RMBA 2016 -0.2209 75.00 3 92.48 0.00 

    2017 -0.0538 100.00 3 92.48 0.00 

    2018 -0.0727 100.00 3 92.48 0.00 

86 ROTI 2016 0.1939 33.33 3 69.37 0.00 

    2017 0.0480 33.33 3 85.90 0.00 

    2018 0.0436 33.33 3 89.36 0.00 

87 SIDO 2016 0.1742 33.33 3 0.00 81.00 

    2017 0.1843 33.33 3 81.00 0.00 

    2018 0.2287 40.00 3 81.00 0.00 

88 SKBM 2016 0.0612 33.33 3 80.62 4.24 

    2017 0.0253 33.33 3 152.59 4.07 

    2018 0.0153 33.33 3 152.59 4.09 

89 SKLT 2016 0.0697 33.33 3 83.55 0.28 

    2017 0.0747 33.33 3 84.06 0.67 

    2018 0.0942 33.33 3 84.06 0.82 

90 TBLA 2016 0.1815 33.33 3 51.25 0.09 

    2017 0.2299 33.33 3 54.34 0.09 

    2018 0.1598 33.33 3 55.26 0.09 

91 TCID 2016 0.0909 40.00 3 73.77 0.14 

    2017 0.0964 50.00 3 73.82 0.14 

    2018 0.0877 40.00 3 73.83 0.13 

92 TSPC 2016 0.1177 60.00 3 78.42 0.00 

    2017 0.1097 60.00 3 78.92 0.00 

    2018 0.0995 60.00 3 85.23 0.00 

93 ULTJ 2016 0.2034 33.33 3 37.09 11.49 

    2017 0.1711 33.33 3 147.44 135.37 

    2018 0.1469 33.33 3 145.18 138.03 

94 UNVR 2016 1.3585 80.00 5 84.99 0.00 

    2017 1.3540 80.00 3 84.99 0.00 
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No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

    2018 1.2021 80.00 3 84.99 0.00 

95 WIIM 2016 0.1072 33.33 3 27.62 44.11 

    2017 0.0415 33.33 3 5.14 61.91 

    2018 0.0509 33.33 3 5.52 61.91 

96 AMIN 2016 0.1471 50.00 3 56.78 21.00 

    2017 0.2131 50.00 3 56.78 21.00 

    2018 0.2146 50.00 3 56.78 21.00 

97 ASII 2016 0.1308 33.33 4 50.11 0.04 

    2017 0.1477 46.15 4 50.11 0.04 

    2018 0.1570 33.33 4 50.11 0.05 

98 AUTO 2016 0.0459 37.50 3 80.00 0.00 

    2017 0.0509 37.50 3 80.00 0.00 

    2018 0.0604 37.50 3 80.00 0.00 

99 BATA 2016 0.0758 50.00 3 87.11 0.00 

    2017 0.0926 50.00 3 87.11 0.00 

    2018 0.1067 50.00 3 87.11 0.00 

100 BIMA 2016 -0.1792 66.67 3 92.70 0.00 

    2017 -0.1866 66.67 3 92.50 0.00 

    2018 -0.0291 66.67 3 86.57 0.00 

101 BOLT 2016 0.1161 50.00 3 57.60 22.40 

    2017 0.1294 33.33 3 57.60 22.40 

    2018 0.1026 33.33 3 57.60 22.40 

102 BRAM 2016 0.1128 40.00 3 65.81 28.87 

    2017 0.1132 40.00 3 66.31 28.87 

    2018 0.0879 40.00 3 69.42 28.87 

103 ERTX 2016 0.0780 33.33 3 95.38 0.00 

    2017 -0.0986 33.33 3 95.38 0.00 

    2018 0.0557 33.33 3 92.39 0.00 

104 ESTI 2016 0.1936 66.67 3 62.66 24.23 

    2017 -0.1157 50.00 3 86.89 0.00 

    2018 0.0870 50.00 3 86.89 0.00 

105 GDYR 2016 0.0294 33.33 3 92.09 0.00 

    2017 -0.0167 33.33 3 92.09 0.00 

    2018 0.0093 33.33 3 92.08 0.00 

106 GJTL 2016 0.1071 33.33 3 59.50 1.13 

    2017 0.0079 33.33 3 59.50 1.13 

    2018 -0.0127 33.33 3 59.50 1.13 

107 HDTX 2016 -0.3340 0.00 3 91.04 2.85 

    2017 -2.5396 33.33 3 91.22 2.85 

    2018 -1.6894 33.33 3 91.22 2.88 

108 IKBI 2016 0.0349 33.33 3 92.20 0.10 

    2017 0.0748 33.33 3 92.20 0.10 
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No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

    2018 0.0189 33.33 3 92.20 0.10 

109 IMAS 2016 -0.0466 42.86 3 89.66 0.00 

    2017 -0.0064 42.86 3 89.66 0.00 

    2018 0.0096 42.86 3 89.66 0.00 

110 INDR 2016 0.0051 40.00 3 58.13 0.00 

    2017 0.0062 40.00 3 53.62 0.00 

    2018 0.1785 33.33 3 59.03 0.00 

111 INDS 2016 0.0240 33.33 3 88.11 0.44 

    2017 0.0530 33.33 3 88.11 0.44 

    2018 0.0504 33.33 3 88.11 0.44 

112 JECC 2016 0.2815 66.67 3 90.15 0.00 

    2017 0.1523 66.67 3 90.15 0.00 

    2018 0.1451 50.00 3 90.15 0.00 

113 KBLI 2016 0.2530 40.00 3 58.52 0.00 

    2017 0.2009 33.33 3 55.07 0.00 

    2018 0.1160 33.33 3 62.99 0.00 

114 KBLM 2016 0.0663 33.33 3 82.41 8.93 

    2017 0.0556 33.33 3 81.55 8.93 

    2018 0.0495 33.33 3 81.87 8.93 

115 KRAH 2016 0.0046 50.00 3 83.15 9.34 

    2017 -0.4287 50.00 3 83.15 8.34 

    2018 -1.1368 66.67 3 83.15 5.55 

116 LPIN 2016 -1.2412 33.33 3 2.45 0.00 

    2017 0.8294 0.00 3 20.43 0.00 

    2018 0.1197 66.67 3 20.43 0.00 

117 MASA 2016 -0.0198 40.00 3 40.93 15.86 

    2017 -0.0242 40.00 3 31.78 31.40 

    2018 -0.0563 28.57 3 31.58 21.03 

118 PBRX 2016 0.0584 66.67 3 47.84 9.48 

    2017 0.0333 66.67 3 47.84 3.40 

    2018 0.0649 66.67 3 53.84 3.83 

119 PRAS 2016 -0.0039 33.33 3 54.07 4.96 

    2017 -0.0048 33.33 3 54.07 4.96 

    2018 0.0092 33.33 3 54.07 4.96 

120 PTSN 2016 0.0239 33.33 3 0.00 70.00 

    2017 0.0097 33.33 3 0.00 70.00 

    2018 0.1723 33.33 3 10.00 70.00 

121 RICY 2016 0.0340 33.33 3 48.04 0.00 

    2017 0.0385 33.33 3 48.04 11.16 

    2018 0.0415 33.33 3 48.04 5.47 

122 SCCO 2016 0.2791 33.33 3 71.15 0.00 

    2017 0.0989 33.33 3 71.15 0.00 



73 
 

No 

Kode 

Perusahaan Tahun 

ROE 

(Y) 

DKI 

(X1) 

KA 

(X2) 

KI 

(X3) 

KM 

(X4) 

 (%)  (%) (%) 

    2018 0.0873 33.33 3 71.15 0.00 

123 SMSM 2016 0.3178 33.33 3 58.13 8.00 

    2017 0.3038 50.00 3 58.13 8.00 

    2018 0.2946 50.00 3 58.13 7.98 

124 SRIL 2016 0.1793 33.33 3 56.07 0.05 

    2017 0.1539 33.33 3 66.07 0.05 

    2018 0.1638 33.33 3 64.93 1.19 

125 SSTM 2016 -0.0662 40.00 3 40.99 36.60 

  2017 -0.1116 40.00 3 40.99 36.60 

  2018 0.0052 40.00 3 40.99 36.60 

126 STAR 2016 0.0009 50.00 3 48.19 0.00 

  2017 0.0012 50.00 3 40.78 0.00 

  2018 0.0004 50.00 3 40.78 0.00 

127 TFCO 2016 0.0214 33.33 3 98.84 0.10 

  2017 0.0111 33.33 3 67.25 22.64 

  2018 -0.0017 50.00 3 67.25 22.64 

128 TRIS 2016 0.0698 33.33 3 66.96 0.70 

  2017 0.0399 33.33 3 66.96 0.70 

  2018 0.0552 33.33 3 75.39 0.70 

129 UNIT 2016 0.0035 50.00 3 54.79 0.00 

  2017 0.0043 50.00 3 29.40 0.00 

  2018 0.0021 50.00 3 29.40 0.00 

130 VOKS 2016 0.2392 28.57 3 63.09 0.00 

  2017 0.2042 50.00 3 318.84 0.00 

  2018 0.1143 50.00 3 320.03 26.81 

Sumber : hasil olah data Excel 

 

 

LAMPIRAN UJI SPSS 

 

 

LAMPIRAN 3 : Hasil Uji Kesamaan Koefisien Regresi (Hasil Uji Pooling) 

 



74 
 

 
Sumber : hasil olah data spss 

 

 

LAMPIRAN 4 : Hasil Uji Statistik Deskriptif 

 

 
 Sumber : hasil olah data spss 
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LAMPIRAN 5 : Hasil Uji Normalitas Data 

 

 
Sumber : hasil olah data spss 

 

LAMPIRAN 6 : Uji Heterokedastisitas 

 

 
Sumber : hasil olah data spss 

 

 

 

 

 



76 
 

LAMPIRAN 7 : Uji Multikolonieritas 

 

 
Sumber : hasil olah data spss 

 

 

LAMPIRAN 8 : Uji Autokorelasi 

 

 

 
Sumber : hasil olah data spss 

 

LAMPIRAN 9 : Hasil Uji Analisis Regresi Linear Berganda 

 

 
Sumber : hasil olah data spss 
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LAMPIRAN 10 : Hasil Uji F 

 

 

Sumber : hasil olah data spss 

  

 

LAMPIRAN 11 : Hasil Uji T 

 

 
Sumber : hasil olah data spss 

 

 

LAMPIRAN 12 : Hasil Uji Koefisien Determinasi 

 

 
 

Sumber : hasil olah data spss 


