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NAMA PERUSAHAAN
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SAMPEL PERUSAHAAN TAHUN 2013

No | Kode Nama Perusahaan

1 | ALDO Alkindo Naratama Tbk

2 | ALKA Alaska Industrindo Tbk

3 | AMFG Asahimas Flat Glass Tbhk

4 | ASlI Astra International Tbk

5 | BRNA Berlina Tbk

6 | BTON Beton Jaya Manutunggal Tbk
7 | GDST Gunawan Dianjaya Steel Tbk
8 | GGRM Gudang Garam Tbk

9 | GJTL Gajah Tunggal Tbk

10 | IKAI Intikeramik Alamastri Industri Tbk
11 | INDF Indofood Sukses Makmur Tbk
12 | INDS Indospring Tbk.

13 | JPRS Jaya Pari Steel Tbk

14 | KAEF Kimia Farma Tbk.

15 | KICI Kedaung Indag Can Tbk

16 | KLBF Kalbe Farma Tbk

17 | LION Lion Metal Work Tbk

18 | LMPI Langgeng Makmur Industri Tbk
19 | LMSH Lionmesh Prima Tbk

20 | MBTO Martina Berto Tbk

21 | MLIA Mulia Industrindo Tbk

22 | NIPS Nippres Tbk

23 | PICO Pelangi Indah Canindo Tbk

24 | PSDN Prasidha Aneka Niaga Tbk

25 | PYFA Pyridam Farma Tbk

26 | SKLT Sekar Laut Tbk

27 | SMSM Selamat Sempurna Tbk

28 | SRSN Indo Acidatama Tbk

29 | STTP Siantar Top Tbk

30 | TCID Mandom Indonesia Thk

31 | TRST Trias Sentosa Thk

32 | TSPC Tempo Scan Pasific Tbk

33 | ULTJ Ultrajaya Milk and Trading Company Tbk
34 | VOKS Voksel Electric Tbk

35 | WIIM Wismilak Inti Makmur Tbk

36 | YPAS Yana Prima Hasta Persada Tbk
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SAMPEL PERUSAHAAN TAHUN 2014

No | Kode Nama Perusahaan

1 | ALDO Alkindo Naratama Tbk

2 | ALKA Alaska Industrindo Tbk

3 | AMFG Asahimas Flat Glass Tbhk

4 | ASlI Astra International Tbk

5 | BRNA Berlina Tbk

6 | BTON Beton Jaya Manutunggal Tbk
7 | DPNS Duta Pertiwi Nusantara

8 | GDST Gunawan Dianjaya Steel Tbk
9 | GGRM Gudang Garam Tbk

10 | GITL Gajah Tunggal Tbk

11 | INDF Indofood Sukses Makmur Tbk
12 | INDS Indospring Tbk.

13 | JPRS Jaya Pari Steel Tbk

14 | KAEF Kimia Farma Tbk.

15 | KICI Kedaung Indag Can Tbk

16 | KLBF Kalbe Farma Tbk

17 | LION Lion Metal Work Tbk

18 | LMPI Langgeng Makmur Industri Tbk
19 | LMSH Lionmesh Prima Tbk

20 | MBTO Martina Berto Tbk

21 | MLIA Mulia Industrindo Tbk

22 | PICO Pelangi Indah Canindo Thk

23 | PSDN Prasidha Aneka Niaga Tbk

24 | PYFA Pyridam Farma Tbk

25 | SKLT Sekar Laut Tbk

26 | SMSM Selamat Sempurna Thk

27 | SRSN Indo Acidatama Tbk

28 | STTP Siantar Top Tbhk

29 | TCID Mandom Indonesia Thk

30 | TRST Trias Sentosa Tbk

31 | TSPC Tempo Scan Pasific Tbk

32 | ULT) Ultrajaya Milk and Trading Company Thk
33 | VOKS Voksel Electric Tbk

34 | WIIM Wismilak Inti Makmur Tbk

35 | YPAS Yana Prima Hasta Persada Tbk
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SAMPEL PERUSAHAAN TAHUN 2015

No | Kode Nama Perusahaan

1 | ALDO Alkindo Naratama Tbk

2 | ALKA Alaska Industrindo Tbk

3 | AMFG Asahimas Flat Glass Tbk

4 | ASlI Astra International Tbk

5 | BRNA Berlina Tbk

6 | BTON Beton Jaya Manutunggal Tbk
7 | DPNS Duta Pertiwi Nusantara

8 | GDST Gunawan Dianjaya Steel Tbk
9 | GGRM Gudang Garam Tbk

10 | GITL Gajah Tunggal Tbk

11 | IKAI Intikeramik Alamastri Industri Tbk
12 | INDF Indofood Sukses Makmur Tbk
13 | INDS Indospring Tbk.

14 | JPRS Jaya Pari Steel Tbk

15 | KAEF Kimia Farma Tbk.

16 | KICI Kedaung Indag Can Tbhk

17 | KLBF Kalbe Farma Tbk

18 | KRAH Grand Kartech Tbk

19 | LION Lion Metal Work Tbk

20 | LMPI Langgeng Makmur Industri Tbk
21 | LMSH Lionmesh Prima Tbk

22 | MBTO Martina Berto Tbk

23 | MLIA Mulia Industrindo Tbk

24 | NIPS Nippres Thk

25 | PICO Pelangi Indah Canindo Thk

26 | PSDN Prasidha Aneka Niaga Tbk

27 | PYFA Pyridam Farma Tbk

28 | SKLT Sekar Laut Thk

29 | SMSM Selamat Sempurna Tbhk

30 | SRSN Indo Acidatama Tbk

31 | STTP Siantar Top Tbk

32 | TCID Mandom Indonesia Tbhk

33 | TRST Trias Sentosa Thk

34 | TSPC Tempo Scan Pasific Tbk

35 | ULTJ Ultrajaya Milk and Trading Company Tbk
36 | VOKS Voksel Electric Tbk

37 | WIIM Wismilak Inti Makmur Tbhk

38 | YPAS Yana Prima Hasta Persada Thk
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LAMPIRAN 2
DATA SAMPEL PERUSAHAAN
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DATA SAMPEL PERUSAHAAN TAHUN 2013

No | Kode ML KM Ki DKI UKA FCF
1 | ALDO -0,05414 0,14320 | 0,58410 0,333 3 -0,01229
2 | ALKA -0,15136 0,00070 | 0,78880 0,500 3 0,00518
3 | AMFG -0,02834 0,00004 | 0,43860 0,333 4 -0,00818
4 | ASll 0,01986 0,00040 | 0,50110 0,300 4 0,11823
5 | BRNA -0,07851 0,09440 | 0,51420 0,333 3 -0,11320
6 | BTON 0,14043 0,09580 | 0,79870 0,333 3 0,01174
7 | GDST -0,04101 0,00010 | 0,87310 0,500 3 -0,00352
8 | GGRM 0,06880 0,00920 | 0,69290 0,667 3 0,03203
9 | GJTL -0,03743 0,00090 | 0,59810 0,286 3 -0,12194
10 | IKAI 0,00308 0,03030 | 0,41240 0,500 3 -0,27873
11 | INDF -0,02990 0,00020 | 0,50070 0,333 4 -0,04331
12 | INDS -0,00854 0,00440 | 0,88110 0,333 3 -0,20798
13 | JPRS -0,10804 0,15530 | 0,68420 0,333 3 2,54136
14 | KAEF -0,02015 0,00002 0,90020 0,400 4 2,69225
15 | KICI 0,05351 0,00230 | 0,39440 0,333 3 0,02043
16 | KLBF 0,12023 0,00009 0,56710 0,333 3 0,08773
17 | LION 0,04261 0,00240 | 0,57700 0,333 3 0,04411
18 | LMPI 0,04956 0,00010 | 0,65490 0,333 3 -0,00910
19 | LMSH -0,00730 0,25610 | 0,32220 0,333 3 0,81607
20 | MBTO 0,06549 0,00100 | 0,67750 0,333 3 -0,01030
21 | MLIA 0,05433 0,00060 | 0,41940 0,333 3 0,03569
22 | NIPS 0,23637 0,06950 | 0,37110 0,250 3 -0,00658
23 | PICO 0,05173 0,00039 0,76200 0,333 3 -0,00608
24 | PSDN -0,04135 0,01647 0,54680 0,333 3 0,02743
25 | PYFA 0,15081 0,11540 | 0,53850 0,333 3 -0,06413
26 | SKLT -0,07023 0,00120 | 0,69930 0,333 3 -0,01521
27 | SMSM -0,03138 0,06540 | 0,58130 0,333 3 0,17125
28 | SRSN -0,02222 0,09410 | 0,35210 0,375 3 -0,07452
29 | STTP 0,07594 0,03130 | 0,56760 0,500 3 -0,05315
30 | TCID -0,03270 0,00141 0,12900 0,400 4 0,04191
31 | TRST 0,05038 0,01500 | 0,59710 0,333 3 -0,19820
32 | TSPC 0,06477 0,00090 | 0,77290 0,500 3 0,01634
33 | ULTJ 0,06957 0,03250 | 0,25200 0,333 3 0,00375
34 | VOKS -0,13437 0,09400 | 0,53460 0,200 3 0,08054
35 | WIIM 0,12695 0,24600 | 0,22480 0,333 3 0,01962
36 | YPAS 0,11053 0,00352 0,89460 0,333 3 -0,05375
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DATA SAMPEL PERUSAHAAN TAHUN 2014

No | Kode ML KM Ki DKI UKA FCF
1 | ALDO 0,08540 0,14320 | 0,58410 0,333 3 -0,00242
2 | ALKA 0,04532 0,00070 | 0,78880 0,500 3 -0,00133
3 | AMFG 0,00254 0,00005 0,43860 0,333 4 0,01321
4 | ASll 0,03561 0,00050 | 0,50110 0,364 4 0,08144
5 | BRNA -0,08017 0,07210 | 0,51420 0,333 3 -0,11613
6 | BTON 0,01743 0,09580 | 0,79870 0,333 3 -0,00341
7 | DPNS 0,03691 0,05720 | 0,08460 0,333 3 0,03087
8 | GDST -0,12113 0,00010 | 0,87310 0,333 3 0,00534
9 | GGRM 0,09148 0,00920 | 0,69290 0,500 3 0,01732
10 | GJTL 0,05530 0,00210 | 0,59500 0,333 3 -0,01241
11 | INDF -0,03136 0,00020 | 0,50070 0,375 3 0,01061
12 | INDS 0,08074 0,00440 | 0,88110 0,333 3 0,04648
13 | JPRS 0,17750 0,15530 | 0,68420 0,333 3 -1,25084
14 | KAEF 0,00369 0,00002 0,96710 0,400 4 -2,20179
15 | KICI 0,04405 0,00230 | 0,31400 0,333 3 0,03960
16 | KLBF 0,00319 0,00009 0,56710 0,333 3 0,06155
17 | LION -0,00852 0,00240 | 0,57700 0,333 3 0,02880
18 | LMPI 0,04972 0,00010 | 0,59750 0,333 3 0,00334
19 | LMSH 0,00989 0,25580 | 0,32220 0,333 3 -0,01811
20 | MBTO 0,02857 0,00100 | 0,67750 0,333 3 0,00171
21 | MLIA 0,02784 0,00060 | 0,42950 0,333 3 0,02701
22 | PICO 0,01092 0,00039 0,76160 0,333 3 -0,05300
23 | PSDN 0,02357 0,01390 | 0,46900 0,333 3 0,02520
24 | PYFA 0,04891 0,11540 | 0,53850 0,250 4 0,02668
25 | SKLT -0,01230 0,00240 | 0,57360 0,333 3 0,03053
26 | SMSM -0,00150 0,08360 | 0,58130 0,333 3 0,23235
27 | SRSN 0,02504 0,11590 | 0,35210 0,375 3 -0,00701
28 | STTP -0,02090 0,03170 | 0,56760 0,500 3 -0,09223
29 | TCID 0,08267 0,00136 | 0,12900 0,400 4 0,03840
30 | TRST -0,01536 0,01190 | 0,59710 0,500 3 -0,01091
31 | TSPC 0,02805 0,00080 | 0,77520 0,750 3 0,07158
32 | ULTJ 0,07599 0,17900 | 0,24750 0,333 3 0,00904
33 | VOKS 0,01419 0,09400 | 0,53460 0,200 3 -0,04971
34 | WIIM 0,07634 0,24600 | 0,29740 0,333 3 0,03461
35 | YPAS -0,08361 0,00352 0,89470 0,333 3 0,09171
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DATA SAMPEL PERUSAHAAN TAHUN 2015

No | Kode ML KM Kl DKI UKA FCF
1 | ALDO 0,08937 0,14320 0,58410 0,333 3 0,01182
2 | ALKA 0,16377 0,00070 0,78880 0,500 3 0,26899
3 | AMFG 0,04232 0,00005 0,43860 0,333 4 0,03816
4 | ASlI -0,03602 0,00040 0,50110 0,364 4 0,05698
5 | BRNA -0,11936 0,06560 0,53020 0,333 3 -0,29449
6 | BTON 0,06962 0,09580 0,79870 0,333 3 0,01589
7 | DPNS 0,02725 0,05720 0,08680 0,333 3 0,02796
8 | GDST 0,06592 0,00010 0,87310 0,333 3 0,02060
9 | GGRM 0,08239 0,00920 0,69290 0,500 3 0,02434
10 | GJTL -0,00821 0,00240 0,59610 0,333 3 -0,06613
11 | IKAI 0,16636 0,01640 0,41240 0,500 3 -0,02647
12 | INDF 0,02482 0,00020 0,50070 0,375 3 0,01352
13 | INDS 0,02666 0,00440 0,88110 0,333 3 -0,04119
14 | JPRS 0,00575 0,15530 0,68420 0,333 3 -1,31339
15 | KAEF 0,03895 0,00002 0,96250 0,333 4 0,09679
16 | KICI 0,23064 0,00230 0,31400 0,333 3 -0,23685
17 | KLBF -0,00386 0,00009 0,56680 0,429 3 0,06395
18 | KRAH 0,04909 0,00001 0,16850 0,333 3 -0,04119
19 | LION -0,00167 0,00240 0,57700 0,333 3 0,02382
20 | LMPI 0,02508 0,00010 0,59750 0,500 3 0,00415
21 | LMSH 0,01047 0,25580 0,32220 0,333 3 0,07056
22 | MBTO 0,00183 0,00100 0,67750 0,333 3 0,00280
23 | MLIA 0,00394 0,00060 0,51430 0,400 3 0,03011
24 | NIPS 0,19298 0,03370 0,62900 0,333 3 0,00551
25 | PICO -0,05132 0,00040 0,76160 0,333 3 0,06164
26 | PSDN 0,01763 0,01390 0,46900 0,333 3 0,00969
27 | PYFA -0,02538 0,11540 0,53850 0,500 5 0,02828
28 | SKLT 0,00030 0,00240 0,57360 0,333 3 0,00554
29 | SMSM -0,00562 0,08010 0,58130 0,333 3 -0,13829
30 | SRSN 0,21821 0,11590 0,35210 0,375 3 -0,01115
31 | STTP 0,03728 0,03190 0,56760 0,333 3 -0,02930
32 | TCID 0,28686 0,00135 0,11300 0,500 4 0,03072
33 | TRST 0,03319 0,02860 0,59710 0,500 3 -0,04079
34 | TSPC -0,02551 0,00060 0,78160 0,500 3 0,05346
35 | ULTJ -0,02357 0,17910 0,23120 0,333 3 -0,00711
36 | VOKS 0,21230 0,09400 0,33010 0,200 3 0,18755
37 | WiIIM 0,06195 0,24600 0,22480 0,333 3 0,01663
38 | YPAS -0,03909 0,00352 0,89470 0,333 3 0,07367

69



LAMPIRAN 3

HASIL UJI STATISTIK DESKRIPTIF, HASIL UJI ASUMSI KLASIK,
DAN HASIL UJI HIPOTESIS
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Hasil Uji Statistik Deskriptif

Descriptive Statistics

(listwise)

N Minimum Maximum Mean Median Std. Deviation

ML 109 -,15136 ,28686 ,0303612 | ,0250437 ,07806285
KM 109 ,00001 ,25610 ,0463102 | ,0035200 ,06992418
KI 109 ,08460 ,96710 ,5598798 | ,5736000 ,20728411
DKI 109 ,20000 ,75000 ,3666636 | ,3333300 ,08323712
UKA 109 | 3,00000 5,00000 | 3,1467890 | 3,0000000 ,38068379
FCF 109 | -2,20179 2,69225 ,0145904 | ,0106100 46346172
Valid N 109
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Hasil Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized Residual

N

Normal
Parameters(a,b)

Most Extreme
Differences

Mean

Std. Deviation
Absolute

Positive
Negative

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

109
,0000000
,07471346
,092

,092
-,059
,965
,310

Hasil Uji Multikolinieritas

Coefficients(a)

Model Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
B Std. Error Beta Tolerance VIF
1 (Constant) ,093 ,077
KM ,008 117 ,007 ,806 1,240
KI -,095 ,039 -,252 ,839 1,192
DKl ,081 ,092 ,087 ,929 1,076
UKA -,012 ,020 -,060 ,954 1,048
FCF -,023 ,016 -,138 ,996 1,004
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Hasil Uji Heteroskedastisitas

Coefficients(a)
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Model Unstandardized Standardized
Coefficients Coefficients t Sig.
B Std. Error Beta B Std. Error
1 (Constant) ,070 ,050 1,405 ,163
KM ,058 ,075 ,084 ,768 444
Kl ,002 ,025 ,009 ,080 ,936
DKI -,018 ,059 -,032 -,310 757
UKA -,003 ,013 -,025 -,251 ,802
FCF -,002 ,010 -,020 -,200 842
Hasil Uji Autokorelasi
Model Summary(b)
Adjusted R | Std. Error of
Model R R Square Square the Estimate Durbin-Watson
1 ,290(a) ,084 ,040 ,07650541 2,117




Hasil Uji Koefisien Determinasi (Adjusted R?)

Model Summary(b)

Adjusted R Std. Error of
Model R R Square Square the Estimate | Durbin-Watson
1 ,290(a) ,084 ,040 ,07650541 2,117

Hasil Uji Signifikan Simultan (Uji F)

ANOVA(b)
Model Sum of
Squares df Mean Square F Sig.

1 Regression ,189 5 ,038 2,386 ,043(a)

Residual 1,648 103 ,016

Total 1,837 108
a Predictors: (Constant), FCF, DKI, UKA, Kl, KM
b Dependent Variable: ML
Hasil Uji Parsial (Uji t)
Coefficients(a)
Model Unstandardized Standardized
Coefficients Coefficients t Sig.
Std.
B Error Beta

1 (Constant) ,093 ,077 1,196 ,234

KM ,008 117 ,007 ,065 ,948

Kl -,095 ,039 -252 | -2,452 ,016

DKl ,081 ,092 ,087 ,886 ,378

UKA -,012 ,020 -,060 -,623 ,535

FCF -,023 ,016 -,138 | -1,462 ,147

a Dependent Variable:

ML




