LAMPIRAN



LAMPIRAN 1
DAFTAR NAMA PERUSAHAAN SAMPEL
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No Kode Perusahaan
1 INTP Indocement Tunggal Prakarsa Thk
2 SMCB Holcim Indonesia Thk
3 SMGR Semen Gresik Thk
4 AMFG Asahimas Flat Glass Tbk
5 ALMI Alumindo Light Metal Industry Tbk
6 CTBN Citra Turbindo Tbk
7 NIKL Pelat Timah Nusantara Thk
8 BUDI Budi Acid Jaya Thk
9 BRNA Berlina Thk
10 IPOL Indopoly Swakarsa Industry Thk
11 CPIN Chaeron Pokphand Indonesia Thk

12 TKIM Pabrik Kertas Tjiwi Kimia Tbk

13 ASII Astra Internasional Thk

14 AUTO Astra Auto Part Tbk

15 GDYR Goodyear Indonesia Thk

16 GJTL Gajah Tunggal Tbk

17 MASA Multistrada Arah Sarana Tbhk

18 KBLM Kabelindo Murbi Tbhk

19 SCCO Supreme Cable Manufacturing and Commerce Thk

20 DLTA Delta Djakarta Thk

21 ICBP Indofood CBP Sukses Makmur Thk

22 INDF Indofood Sukses Makmur Thk

23 MLBI Multi Bintang Indonesia Thk

24 ROTI Nippon Indosari Corporindo Thk

25 | GGRM Gudang Garam Thk

26 HMSP Hanjaya Mandala Sampoerna Thk

27 DVLA Darya Varla Laboratoria Tbk

28 KAEF Kimia Farma Thk

29 TSPC Tempo Scan Pasific Thk

30 TCID Mandom Indonesia Thk
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No Kode Perusahaan
31 UNVR Unilever Indonesia Thk

32 TOTO Surya Toto Indonesia Tbk

33 KRAS Krakatau Steel Thk

34 LION Lion Metal Works Tbk

35 LMSH Lion Mesh Prima Thk

36 UNIC Unggul Indah Cahaya Thk

37 JPFA Japfa Comfeed Indonesia Thk
38 BRAM Indo Kordsa Thk

39 | SMSM Selamat Sempurna Thk

40 JECC Jembo Cable Company Thk

41 KLBF Kalbe Farma Thk

42 MERK Merck Indonesia Tbhk

43 MBTO Martina Berto Thk

44 ARNA Arwana Citra Mulia Tbk

45 EKAD Ekadharma International Thk

46 IGAR Champion Pasific Indonesia Thk
47 INDS Indospring Thk

48 BATA Sepatu Bata Thk

49 VOKS Voksel Electric Thk

50 PTSN Sat Nusa Persada Thk

51 AISA Tiga Pilar Sejahtera Food Tbk
52 MYOR Mayora Indah Tbhk

53 SKLT Sekar Laut Thk

54 INAF Indofarma Thk

55 SQBI Taisho Pharmaceutical Indonesia Tbk
56 AKPI Argha Karya Prima Industry Thk
57 KIAS Keramika Indonesia Assosiasi Thk
58 INAI Indal Aluminium Industry Thk
59 TRST Trias Sentosa Thk

60 FASW Fajar Surya Wisesa Thk

61 INKP Indah Kiat Pulp & Paper Thk

62 IKBI Sumi Indo Kabel Tbk
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LAMPIRAN 2
DATA MENTAH PERUSAHAAN TAHUN 2011

Nama Perusahaan DY ROA DER CR MBVA

INTP ( Indocement Tunggal Prakasa Thk ) 203 21.01 0.17 5.55 0.51
SMCB (' Holcim Indonesia Tbk ) 2.56 7.94 0.53 1.66 0.07
SMGR ( Semen Indonesia Thk ) 832 23.35 0.29 2.92 0.49
AMFG (Asahimas Flat Glass Thk) 3.07| 13.95 0.29 3.94 0.45
ALMI (Alumindo Light Metal Industry Tbk) 5.28 2 .91 1.97 0.86 0.44
CTBN (Citra Turbindo Thk) 3.3 6.71 1.43 1.38 0.33
NIKL (Pelat Timah Nusantara Tbk) 3.08 8.13 0.88 2.05 0.12
BUDI (Budi Starch and Sweetener Thk ) 0.17 2.34 1.53 1.03 0.57
BRNA (Berlina Thk) 2.47 6.31 1.62 1.33 0.46
IPOL (Indopoly Swakarsa Industry Thk) 0.06 7.67 1.06 1.2 0.62
CPIN (Charoen Pokphand Indonesia Thk) 544 3391 0.46 2.93 0.34
TKIM (Pabrik Kertas Tjiwi Kimia Tbk) 2.86 2 2.45 2.19 0.6
ASII (Astra International Tbk) 12| 1273 1.1 1.26 0.58
AUTO (Astra Auto Part Thk) 6.29 | 20.43 0.38 1.76 0.6
GDYR (Goodyear Indonesia Thk) 0.41 5.81 1.76 0.86 0.54
GJTL (Gajah Tunggal Tbk) 3.66 8.01 1.94 1.76 0.39
MASA (Multistrada Arah Sarana Tbk) 0.11 5.8 0.87 0.67 0.78
KBLM (Kabelindo Murni Thk) 0.43 0.97 0.77 1.02 0.58
_?_(b:lgo (Supreme Cable Manufacturing and Commerce 01 5 95 179 1.96 0.21
DLTA (Delta Djakarta Thk) 21.18 19.7 0.2 6.33 0.2
ICBP (Indofood CBP Sukses Makmur Thk) 1| 12.75 0.45 2.6 0.47
INDF (Indofood Sukses Makmur Thk) 0.03 6.25 1.34 2.04 0.57

MLBI (Multi Bintang Indonesia Tbk) 413 | 38.95 1.41 0.94 0.47
ROTI (Nippon Indosari Corporindo Tbk) 1.48 | 17.56 0.25 2.3 0.62
GGRM (Gudang Garam Tbk) 2.77 | 13.49 0.44 2.7 0.25
HMSP (Hanjaya Mandala Sampoerna Thk) 456 | 3129 1.01 1.61 0.23
DVLA (Darya Varia Laboratoria Thk) 556 12.98 0.33 3.72 0.23
KAEF (Kimia Farma Thk) 17.02 8.37 0.49 2.43 0.31
TSPC (Tempo Scan Pasific Thk) 5.29 13.62 0.36 3.37 0.26
TCID (Mandom Indonesia Tbk) 4.22 12.55 0.1 10.68 0.42

UNVR (Unilever Indonesia Tbk) 1.2 3893 1.15 0.85 0.57
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LAMPIRAN 3
DATA MENTAH PERUSAHAAN TAHUN 2012

Nama Perusahaan DY ROA DER CR MBVA
SMCB ( Holcim Indonesia Tbk ) 2.48 9.63 0.45 1.47 0.77
SMGR ( Semen Indonesia Thk ) 1055 | 20.12 0.35 2.65 0.61
TOTO (Surya Toto Indonesia Thk) 1.99| 16.33 0.76 1.88 0.37
KRAS (Krakatau Steel Thk) 1.54 4.75 1.08 1.44 0.38
LION (Lion Metal Works Thk) 3.03| 14.36 0.21 7.1 0.1
LMSH (Lionmesh Prima Thk) 287 | 11.12 0.71 2.35 0.24
UNIC (Unggul Indah Cahaya Tbk) 1.19 2.21 0.96 1.6 0.37
JPFA (Japfa Comfeed Indonesia Thk) 3.46 7.87 1.18 1.59 0.4
AUTO (Astra Auto Part Thk) 0.56 | 15.88 0.47 1.35 0.63
BRAM (Indo Kordsa Tbhk) 0.69 3.31 0.38 2.79 0.49
GDYR (Goodyear Indonesia Tbk) 0.16 1.65 1.8 0.85 0.49
GJTL (Gajah Tunggal Tbk) 2.55 8.19 1.61 1.75 0.56
MASA (Multistrada Arah Sarana Tbk) 0.38 3.01 1.68 0.48 0.73
SMSM (Selamat Sempurna Tbk) 16.77 | 19.29 0.7 2.72 0.36
JECC (Jembo Cable Company Thbk) 12 4.59 3.92 1.11 0.16
KBLM (Kabelindo Murni Thk) 151 2.96 1.63 0.93 0.44
_?_(b:lgo (Supreme Cable Manufacturing and Commerce 0.35 754 18 1.99 0.18
MLBI (Multi Bintang Indonesia Tbk) 2.34 | 41.56 1.3 0.99 0.46
GGRM (Gudang Garam Tbk) 3.3| 12.68 0.59 2.24 0.22
KLBF (Kalbe Farma Thk) 9.28| 18.61 0.27 3.65 0.28
MERK (Merck Thk) 9.72| 39.56 0.18 7.52 0.16
TSPC (Tempo Scan Pasific Tbk) 511 13.77 0.4 3.08 0.26
MBTO (Martina Berto Tbk) 3.78 7.88 0.35 4.08 0.15
TCID (Mandom Indonesia Thk) 496 | 12.38 011 11.74 0.4




LAMPIRAN 4
DATA MENTAH PERUSAHAAN TAHUN 2013
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Nama Perusahaan DY ROA DER CR MBVA

INTP ( Indocement Tunggal Prakasa Thk ) 0.56 [ 20.93 0.17 6.03 0.35
SMCB (' Holcim Indonesia Tbk ) 3.65( 11.35 0.45 1.4 0.79
SMGR ( Semen Indonesia Thk ) 791 1854 0.46 1.71 0.69
AMEFG (Asahimas Flat Glass Thk) 484 | 11.13 0.27 3.89 0.46
ARNA (Arwana Citra Mulia Tbk) 1.09| 16.93 0.55 1.17 0.65
TOTO (Surya Toto Indonesia Tbk) 234 1554 0.7 2.15 0.36
CTBN (Citra Turbindo Thk) 2.33| 12.86 0.64 2.61 0.26
EKAD (Ekadharma International Tbk) 236 | 17.97 0.43 241 0.34
UNIC (Unggul Indah Cahaya Tbk) 0.8 0.84 0.78 1.64 0.36

IGAR (Champion Pasific Indonesia Thk) 1121 | 14.25 0.29 4.36 0.15
IPOL (Indopoly Swakarsa Industry Thk) 1.54 2.67 1.01 0.88 0.7
CPIN (Charoen Pokphand Indonesia Thk) 512 21.71 0.51 3.31 0.42
JPFA (Japfa Comfeed Indonesia Thk) 2.73 9.83 1.3 1.82 0.41
ASII (Astra International Tbk) 081 1232 1.03 1.4 0.58
AUTO (Astra Auto Part Thk) 295| 1212 0.62 1.16 0.64
GDYR (Goodyear Indonesia Thk) 0.28 5.39 1.35 0.89 0.46
GJTL (Gajah Tunggal Tbk) 1.43 8.44 1.35 1.72 0.59
INDS (Indospring Thk) 7.26 8.05 0.46 2.33 0.48
BATA (Sepatu Bata Thk) 0.06 | 12.08 0.48 2.12 0.38
JECC (Jembo Cable Company Tbk) 4 4.52 3.96 1.16 0.13
KBLI (KMI Wire and Cable Thk) 1.13| 10.78 0.37 3.07 0.34
KBLM (Kabelindo Murni Thk) 0.53 3.3 1.73 0.98 0.4
?’glgo (Supreme Cable Manufacturing and Commerce 356 | 1142 197 1.46 0.19
VOKS (Voksel Electric Tbk) 4.64 8.66 1.82 1.33 0.16
PTSN (Sat Nusa Persada Thk) 1.65 1.06 0.72 0.73 0.46
AISA (Tiga Pilar Sejahtera Food Tbk) 1.46 6.56 0.9 1.27 0.63
DLTA (Delta Djakarta Tbk) 23.24 | 28.64 0.25 5.26 0.15
ICBP (Indofood CBP Sukses Makmur Tbk) 0.22 8.21 0.74 2 0.44
INDF (Indofood Sukses Makmur Tbk) 0.22 8.21 0.74 2 0.44

MLBI (Multi Bintang Indonesia Thk) 4.04| 39.36 2.49 0.58 0.59
MYOR (Mayora Indah Tbk) 3.2 8.95 1.71 2.76 0.36
ROTI (Nippon Indosari Corporindo Tbk) 2.3 12.38 0.81 1.12 0.82
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SKLT (Sekar Laut Tbk) 2.49 3.19 0.93 1.41 0.42
HMSP (Hanjaya Mandala Sampoerna Thk) 205 37.36 0.97 1.78 0.19
GGRM (Gudang Garam Thbk) 241 0.8 0.56 2.17 0.28
DVLA (Darya Varia Laboratoria Tbhk) 6.12 13.86 0.28 431 0.23
INAF (Indofarma Thk) 3.11 3.57 0.83 2.1 0.37
KAEF (Kimia Farma Thk) 4.48 9.91 0.44 2.8 0.27
KLBF (Kalbe Farma Thk) 7.96 | 18.82 0.28 3.41 0.32
MERK (Merck Thk) 6.39| 18.93 0.37 3.87 0.18
SQBI & SQBB (Taisho Pharmaceutical Indonesia Thk) 7.34 | 34.06 0.22 4.85 0.22
TSPC (Tempo Scan Pasific Tbk) 506 13.89 0.38 3.09 0.27
TCID (Mandom Indonesia Thk) 381 11.95 0.15 7.73 0.39
UNVR (Unilever Indonesia Tbk) 212 40.38 2.02 0.67 0.58




LAMPIRAN 5
DATA MENTAH PERUSAHAAN TAHUN 2014
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Nama Perusahaan DY ROA DER CR MBVA

INTP ( Indocement Tunggal Prakasa Thk ) 7.83 | 19.61 0.16 6.15 0.37
SMCB (' Holcim Indonesia Tbk ) 4.59 6.76 0.7 0.64 0.79
SMGR ( Semen Indonesia Tbk ) 9.24 16 0.41 1.88 0.67
ARNA (Arwana Citra Mulia Tbk) 0.04| 20.94 0.48 1.3 0.64
TOTO (Surya Toto Indonesia Thk) 2.73 | 1355 0.69 2.19 0.37
CTBN (Citra Turbindo Tbk) 408 13.92 0.82 1.79 0.27
LION (Lion Metal Works Tbk) 484 12.99 0.2 6.73 0.14
LMSH (Lionmesh Prima Thk) 3.66 [ 10.15 0.28 4.2 0.18
NIKL (Pelat Timah Nusantara Thk) 3.94 0.22 1.9 1.19 0.26
EKAD (Ekadharma International Tbk) 197 1494 0.45 2.33 0.33
UNIC (Unggul Indah Cahaya Thk) 1.58 2.67 0.85 1.75 0.29

AKPI (Argha Karya Prima Industry Tbk) 0.25 8.93 1.03 1.36 0.55
CPIN (Charoen Pokphand Indonesia Thk) 4.61| 16.08 0.58 3.79 0.44
JPFA (Japfa Comfeed Indonesia Tbk) 4.15 4.44 1.84 2.06 0.39
ASII (Astra International Tbk) 0.14 | 11.08 1.02 1.24 0.59
AUTO (Astra Auto Part Tbk) 1.91 8.72 0.32 1.89 0.54
GDYR (Goodyear Indonesia Thk) 0.5 4.17 0.98 0.94 0.51
GJTL (Gajah Tunggal Tbk) 2.5 2.22 1.68 2.31 0.55
INDS (Indospring Tbk) 052 18.72 0.25 3.86 0.5
CEKA (Cahaya Kalbar Tbk) 1.08 6.06 1.02 1.63 0.21
DLTA (Delta Djakarta Thk) 20.72 31.2 0.28 471 0.14
ICBP (Indofood CBP Sukses Makmur Thk) 15| 10.75 0.6 2.41 0.47
INDF (Indofood Sukses Makmur Thk) 0.12 6.61 1.04 1.67 0.58

MLBI (Multi Bintang Indonesia Thk) 034 66.91 0.8 0.98 0.6
ROTI (Nippon Indosari Corporindo Tbk) 0.48 8.67 1.32 1.14 0.8
HMSP (Hanjaya Mandala Sampoerna Tbk) 45| 39.44 0.94 1.75 0.22
DVLA (Darya Varia Laboratoria Thk) 5.89 10.57 0.3 4.24 0.23
KLBF (Kalbe Farma Tbk) 478 | 17.71 0.33 2.84 0.34
_?_(SE))I & SQBB (Taisho Pharmaceutical Indonesia 749 355 0.21 497 0.22
MERK (Merck Thk) 425 25.17 0.36 3.98 0.16
TCID (Mandom Indonesia Tbk) 0.61 10.95 0.24 3.57 0.5
UNVR (Unilever Indonesia Thk) 2.49 40.1 2.12 0.7 0.56




LAMPIRAN 6
DATA MENTAH PERUSAHAAN TAHUN 2015
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Nama Perusahaan DY ROA DER CR MBVA

INTP ( Indocement Tunggal Prakasa Thk ) 13.01 | 17.84 0.17 4.93 0.44
SMGR ( Semen Indonesia Thk ) 539 16.28 0.37 2.21 0.66
KIAS (Keramika Indonesia Assosiasi Thk) 2.62 3.92 0.11 5.61 0.66
TOTO (Surya Toto Indonesia Thk) 087 | 14.53 0.65 2.11 0.45
INAI (Indal Aluminium Industry Tbk) 4.84 2.46 5.15 1.08 0.28
EKAD (Ekadharma International Thk) 2.68 | 10.16 0.51 2.33 0.28
AKPI (Argha Karya Prima Industry Tbk) 2.67 0.76 1.15 1.13 0.58
BRNA (Berlina Thk) 0.47 4.53 2.64 1.05 0.73
TRST (Trias Sentosa Tbk) 0.1 2.02 0.85 1.24 0.64
CPIN (Charoen Pokphand Indonesia Thk) 2.23 8.48 0.91 2.24 0.52
FASW (Fajar Surya Wisesa Tbk) 1.92 1.55 2.39 0.98 0.68
INKP (Indah Kiat Pulp & paper Tbk) 0.7 1.94 1.71 1.38 0.74
ASII (Astra International Tbk) 0.96 9.38 0.96 1.32 0.17
AUTO (Astra Auto Part Thk) 1.82 8 0.3 1.33 0.53
SMSM (Selamat Sempurna Tbk) 2.28 | 24.03 0.53 2.11 0.45
BATA (Sepatu Bata Thk) 2.56 9.13 0.81 1.55 0.36
INDF (Indofood Sukses Makmur Thk) 0.09 5.6 1.08 1.81 0.52

MLBI (Multi Bintang Indonesia Tbk) 3.27| 35.32 3.03 0.51 0.63
GGRM (Gudang Garam Tbk) 0.53 9.27 0.75 1.62 0.34
KAEF (Kimia Farma Thk) 4.08 7.97 0.65 2.39 0.31
KLBF (Kalbe Farma Thk) 397 17.14 0.27 3.4 0.35
MERK (Merck Thk) 1.96 | 25.32 0.29 4.59 0.17
TCID (Mandom Indonesia Thk) 2.59 9.44 0.44 1.8 0.53
INDS (Indospring Thk) 0.58 5.6 0.25 2.91 0.57
BRAM (Indo Korsa Thk) 0.17 5.53 0.73 1.42 0.53
IKBI (Sumi Indo Kabel Thk) 2.56 2.44 0.23 4.92 0.36
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LAMPIRAN 7
DATA SPSS
DY ROA DER CR MBVA RES_1 RES
2.03 21.01 0.17 5.55 0.51 5.207972 2.00148
2.56 7.94 0.53 1.66 0.07 4.780095 0.947789
8.32 23.35 0.29 2.92 0.49 3.880529 2.505526
3.07 13.95 0.29 3.94 0.45 4.058065 0.322083
5.28 2.91 1.97 0.86 0.44 2.190606 2.119863
3.3 6.71 1.43 1.38 0.33 3.266473 1.976855
3.08 8.13 0.88 2.05 0.12 4.916205 0.845868
0.17 2.34 1.53 1.03 0.57 1.125334 | 0.788457
2.47 6.31 1.62 1.33 0.46 2.435487 1.728109
0.06 7.67 1.06 1.2 0.62 1.058287 0.598837
5.44 33.91 0.46 2.93 0.34 5.849049 -3.91202
2.86 2 2.45 2.19 0.6 2.186918 -1.10866
1.2 12.73 1.1 1.26 0.58 1.798909 0.09531
6.29 20.43 0.38 1.76 0.6 2.196687 2.159869
0.41 5.81 1.76 0.86 0.54 1.629598 0.693147
3.66 8.01 1.94 1.76 0.39 3.510893 -0.65393
0.11 5.8 0.87 0.67 0.78 -0.62745 -1.20397
0.43 0.97 0.77 1.02 0.58 0.501057 -0.0202
0.1 5.25 1.72 1.26 0.21 4.046325 1.530395
21.18 19.7 0.2 6.33 0.2 7.718472 3.367296
1 12.75 0.45 2.6 0.47 3.042278 0.908259
0.03 6.25 1.34 2.04 0.57 1.992017 1.000632
4.13 38.95 1.41 0.94 0.47 4.627963 -4.60517
1.48 17.56 0.25 2.3 0.62 2.108186 -0.07257
2.77 13.49 0.44 2.7 0.25 4.643962 0.788457
4.56 31.29 1.01 1.61 0.23 5.833168 -0.04082
5.56 12.98 0.33 3.72 0.23 5.341197 -3.50656
17.02 8.37 0.49 2.43 0.31 3.678422 3.055415
5.29 13.62 0.36 3.37 0.26 497914 -3.91202
4.22 12.55 0.1 10.68 0.42 8.446719 1.551809
1.2 38.93 1.15 0.85 0.57 3.743284 | 0.732368
2.48 9.63 0.45 1.47 0.77 0.029695 1.150572
10.55 20.12 0.35 2.65 0.61 2.669183 2.597491
1.99 16.33 0.76 1.88 0.37 3.713515 0.693147
1.54 4.75 1.08 1.44 0.38 2.608036 0.582216
3.03 14.36 0.21 7.1 0.1 8.470439 1.742219
2.87 11.12 0.71 2.35 0.24 4.447127 0.693147




90

1.19 2.21 0.96 1.6 0.37 2.505495 1.504077
3.46 7.87 1.18 1.59 0.4 2.881292 -3.21888
0.56 15.88 0.47 1.352 0.63 1.412175 0.198851
0.69 3.31 0.38 2.79 0.49 2.228815 0.845868
0.16 1.65 1.8 0.85 0.49 1.647054 1.000632
2.55 8.19 1.61 1.75 0.56 2.182576 -1.10866
0.38 3.01 1.68 0.48 0.73 -0.17161 -0.91629
16.77 19.29 0.7 2.72 0.36 4.534828 3.066657

12 4.59 3.92 1.11 0.16 5.504564 2.908539
1.51 2.96 1.63 0.93 0.44 2.043735 0.314811
0.35 7.54 1.8 1.29 0.18 4.499339 1.693779
2.34 41.56 1.3 0.99 0.46 4.875233 0.662688
3.3 12.68 0.59 2.24 0.22 4.566497 0.476234
9.28 18.61 0.27 3.65 0.28 5.378571 2.695303
9.72 39.56 0.18 7.52 0.16 10.35914 -4.60517
5.11 13.77 0.4 3.08 0.26 4.82467 -3.50656
3.78 7.88 0.35 4.08 0.15 5.715347 0.891998
4.96 12.38 0.11 11.74 0.4 9.267013 1.570697
0.56 20.93 0.17 6.03 0.15 7.941079 2.143589
3.65 11.35 0.45 1.4 0.31 3.222129 1.985131
7.91 18.54 0.46 1.71 0.32 3.944124 2.48574
4.84 11.13 0.27 3.89 0.21 5.403022 -0.04082
1.09 16.93 0.55 1.17 0.35 3.310731 0.891998
2.34 15.54 0.7 2.15 0.41 3.522128 0.405465
2.33 12.86 0.64 2.61 0.34 4.043518 1.912501
2.36 17.97 0.43 241 0.3 4.473441 0.828552
0.8 0.84 0.78 1.64 0.44 1.845231 0.652325
11.21 14.25 0.29 4.36 0.23 5.839349 2.853593
1.54 2.67 1.01 0.88 0.5 1.224642 -0.65393
5.12 21.71 0.51 3.31 0.34 5.14113 -2.40795
2.73 9.83 1.3 1.82 0.57 2.114118 -4.60517
0.81 12.32 1.03 1.4 0.51 2.288518 0.678034
2.95 12.12 0.62 1.16 0.38 2.754031 1.811562
0.28 5.39 1.35 0.89 0.57 1.175967 0.806476
1.43 8.44 1.35 1.72 0.57 1.965345 0.19062
7.26 8.05 0.46 2.33 0.32 3.502418 2.425687
0.06 12.08 0.48 2.12 0.33 3.634747 1.381282

4 4.52 3.96 1.16 0.8 1.242697 1.843719
1.13 10.78 0.37 3.07 0.27 4.491878 1.332366
0.53 3.3 1.73 0.98 0.63 0.88162 0.231112




91

3.56 11.42 1.27 1.46 0.56 2.057046 1.819699
4.64 8.66 1.82 1.33 0.64 1.528249 1.930071
1.65 1.06 0.72 0.73 0.42 1.367689 -0.57982
1.46 6.56 0.9 1.27 0.47 1.932496 0.139762
23.24 28.64 0.25 5.26 0.2 7.769499 3.426865
0.22 8.21 0.74 2 0.42 2.787678 1.150572
0.22 8.21 0.74 2 0.42 2.787678 1.150572
4.04 39.36 2.49 0.58 0.56 4.444004
3.2 8.95 1.71 2.76 0.63 2.490964 -4.60517
2.3 12.38 0.81 1.12 0.45 2.387155 -0.63488
2.49 3.19 0.93 1.41 0.48 1.701857 -3.91202
2.05 37.36 0.97 1.78 0.49 4.659774 | 0.774727
241 9.8 0.56 2.17 0.36 3.327448 0.350657
6.12 13.86 0.28 4.31 0.22 5.836725 -3.91202
3.11 3.57 0.83 2.1 0.45 2.328246
4.48 9.91 0.44 2.8 0.31 4.015954 -4.60517
7.96 18.82 0.28 3.41 0.32 4.974799 2.571849
6.39 18.93 0.37 3.87 0.18 6.279966
7.34 34.06 0.22 4.85 0.22 7.786955 -4.60517
5.06 13.89 0.38 3.09 0.27 4.761958 -3.91202
3.81 11.95 0.15 7.73 0.39 6.69932 1.211941
2.12 40.38 2.02 0.67 0.58 4.178606 0.470004
7.83 19.61 0.16 6.15 0.37 6.424906 2.668616
4.59 6.76 0.7 0.64 0.79 -0.73526 1.532557
9.24 16 0.41 1.88 0.67 1.463086 2.405142
0.04 20.94 0.48 1.3 0.64 1.725286 0.667829
2.73 13.55 0.69 2.19 0.37 3.651274 | 0.262364
4.08 13.92 0.82 1.79 0.27 4.168439 -0.8675
4.84 12.99 0.2 6.73 0.14 7.842421 1.202972
3.66 10.15 0.28 4.2 0.18 5.734588 0.916291
3.94 0.22 1.9 1.19 0.26 3.361488 -1.17118
1.97 14.94 0.45 2.33 0.33 3.985797 0.837248
1.58 2.67 0.85 1.75 0.29 3.116154 1.695616
0.25 8.93 1.03 1.36 0.55 1.719017 0.741937
4.61 16.08 0.58 3.79 0.44 4.367136 -2.52573
4.15 4.44 1.84 2.06 0.39 3.360941
0.14 11.08 1.02 1.24 0.59 1.538886 0.806476
191 8.72 0.32 1.89 0.54 1.705405 1.437463
0.5 4.17 0.98 0.94 0.51 1.300326 0.457425
2.5 2.22 1.68 2.31 0.55 2.174595 -0.51083
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0.52 18.72 0.25 3.86 0.5 4.031002 1.319086
1.08 6.06 1.02 1.63 0.21 3.948835 1.728109
20.72 31.2 0.28 4.71 0.14 8.038067 3.346389
1.5 10.75 0.6 241 0.47 2.843206 0.620576
0.12 6.61 1.04 1.67 0.58 1.538089 0.765468
0.34 66.91 0.8 0.98 0.6 5.683801 1.345472
0.48 8.67 1.32 1.14 0.8 0.037462 -1.17118
4.5 39.44 0.94 1.75 0.22 6.609955 0.398776
5.89 10.57 0.3 4.24 0.23 5.469374 -4.60517
4.78 17.71 0.33 2.84 0.34 4.406401 2.23858
7.49 35.5 0.21 4.97 0.22 7.975994
0.61 10.95 0.24 3.57 0.5 3.207866 1.134623
2.49 40.1 2.12 0.7 0.56 4.368223 0.357674
13.01 17.84 0.17 4.93 0.16 6.904451 2.998229
5.39 16.28 0.37 2.21 0.44 3.228107 2.186051
2.62 3.92 0.11 5.61 0.66 2.821426 0.04879
0.87 14.53 0.65 2.11 0.66 1.701048 1.105257
4.84 2.46 5.15 1.08 0.45 4.070595 2.302585
2.68 10.16 0.51 2.33 0.28 3.971285 0.559616
2.67 0.76 1.15 1.13 0.28 2.79719 -0.04082
0.47 4.53 2.64 1.05 0.58 1.890129 1.181727
0.1 2.02 0.85 1.24 0.73 -0.23455 -0.22314
2.23 8.48 0.91 2.24 0.64 1.582584 -3.50656
1.92 1.55 2.39 0.98 0.52 1.863242 -0.09431
0.7 1.94 1.71 1.38 0.68 0.685008 -0.04082
0.96 9.38 0.96 1.32 0.74 0.408553 0.71784
1.82 8 0.3 1.33 0.17 3.762218 0.879627
0.17 5.53 0.73 1.42 0.53 1.444823 0.693147
2.28 24.03 0.53 2.11 0.61 2.735866 -0.63488
2.96 9.13 0.81 1.55 0.45 2.405956 -3.91202
2.56 2.44 0.23 4.92 0.36 4.341165 0.943906
0.09 5.6 1.08 1.81 0.45 2.447129 1.181727
3.27 35.32 3.03 0.51 0.52 4.653797 0.139762
0.53 9.27 0.75 1.62 0.63 1.21558 0.277632
4.08 7.97 0.65 2.39 0.34 3.510382
3.97 17.14 0.27 3.4 0.31 4.894145 2.204972
1.96 25.32 0.29 4.59 0.35 6.07549 1.401183
2.59 9.44 0.44 1.8 0.17 4.267021 0.746688
0.58 5.6 0.25 291 0.53 2.147583 1.235471
4.25 25.17 0.36 3.98 0.57 4.222517
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Std.
N Minimum| Maximum | Mean Deviation

DY 157 .03 23.24| 3.5752 3.94527
ROA 157 22 66.91| 13.3505 10.76305
DER 157 .10 5.15 .8953 77415
CR 157 .48 11.74] 2.4645 1.81042
MBVA 157 .07 .80 4232 17047
Valid N

(listwise) 157

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual

N 157
Normal Parameters® Mean 3.5751592
Std. Deviation 2.08639206

Most Extreme Absolute .065
Differences Positive .065
Negative -.050

Kolmogorov-Smirnov Z .819
Asymp. Sig. (2-tailed) 514

a. Test distribution is Normal.



Model Summary®
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R Adjusted R | Std. Error of|  Durbin-
Model R Square Square |the Estimate| Watson
1 5292 .280 261 3.39222 1.935
a. Predictors: (Constant), MBVA, ROA, DER, CR
b. Dependent Variable: DY
ANOVAP
Sum of Mean
Model Squares df Square F Sig.
! Eegress'o 679.073 4 169.768| 14.753| .0009
Residual 1749.090 152 11.507
Total 2428.163 156
a. Predictors: (Constant), MBVA, ROA, DER, CR
b. Dependent Variable: DY
Coefficients?
Standardize
Unstandardized d Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t Sig. [Tolerance| VIF
1 ;CO”Stam 3.218 1.184 2717 .007
ROA .081 .026 220 3.133 .002 .958| 1.044
DER 579 417 114 1.386 .168 707 1.415
CR .654 .185 300 3.531 .001 .655| 1.526
MBVA -6.738 1.758 -291| -3.833 .000 .822| 1.217

a. Dependent Variable: DY




Coefficients?
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Standardize

Unstandardized d
Coefficients Coefficients
Model B Std. Error Beta T Sig.
1 ;ConStant 478 694 688  .492
ROA -.007 .016 -.037 -435 .664
DER .092 .245 .037 374 .709
CR .060 107 .056 .556 579
MBVA -.535 1.026 -.047 -521 .603
a. Dependent Variable: RES
Histogram
Dependent Variable: DY
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