
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

LAMPIRAN 
 



 

LAMPIRAN 1 

DAFTAR NAMA PERUSAHAAN PERBANKAN 

 

No. Kode Bank Nama Bank 

1 AGRO Bank BRI Agro (AGRO) 

2 BABP ICB Bumi Putera (BABP) 

3 BACA Bank Capital Indonesia (BACA) 

4 BAEK Bank Ekonomi Raharja (BAEK) 

5 BBCA Bank Central Asia (BBCA) 

6 BBKP Bank Bukopin (BBKP) 

7 BBNI Bank Negara Indonesia (BBNI) 

8 BBNP Bank Nusantara Parahyangan (BBNP) 

9 BBRI Bank Rakyat Indonesia (BBRI) 

10 BBTN Bank Tabungan Negara (BBTN) 

11 BCIC Bank Mutiara (BCIC) 

12 BDMN Bank Danamon (BDMN) 

13 BEKS Bank Pundi (BEKS) 

14 BJBR Bank Jawa Barat (BJBR) 

15 BKSW Bank Kesawan (BKSW) 

16 BMRI Bank Mandiri (BMRI) 

17 BNBA Bank Bumi Arta (BNBA) 

18 BNGA Bank Cimb Niaga (BNGA) 

19 BNII Bank International Indonesia (BNII) 

20 BNLI Bank Permata (BNLI) 

21 BSWD Bank Swadesi (BSWD) 

22 BTPN Bank Tabungan Pensiunan Negara (BTPN) 

23 BVIC Bank Victoria (BVIC) 

24 MAYA Bank Mayapada (MAYA) 

25 MCOR Bank Windu (MCOR) 

26 MEGA Bank Mega (MEGA) 

27 SDRA Bank Saudara (SDRA) 

 

 



 

 

LAMPIRAN 2 

Hasil Sampel 2012 (Variabel Mekanisme Corporate Covernance) 

Tahun 

 
No Nama 

Jumlah Dewan  

Komisaris 

Persentase Kehadiran Dewan  

Komisaris Dalam Rapat 

Kepemilikan  

Dispersi 
2

0
1
2
 

1 AGRO 4 0,769 0,062 

2 BABP 4 1,000 0,132 

3 BACA 3 1,000 0,388 

4 BAEK 3 1,000 0,115 

5 BBCA 5 0,812 0,500 

6 BBKP 5 0,800 0,230 

7 BBNI 7 0,764 0,026 

8 BBNP 4 1,000 0,095 

9 BBRI 6 1,000 0,433 

10 BBTN 6 0,531 0,386 

11 BCIC 3 0,943 0,040 

12 BDMN 9 1,000 0,258 

13 BEKS 4 0,700 0,081 

14 BJBR 6 0,983 0,494 

15 BKSW 6 0,833 0,100 

16 BMRI 7 1,000 0,400 

17 BNBA 3 1,000 0,091 

18 BNGA 8 0,958 0,031 

19 BNII 7 0,961 0,027 

20 BNLI 9 0,900 0,109 

21 BSWD 4 0,813 0,053 

22 BTPN 6 0,958 0,413 

23 BVIC 5 0,644 0,333 

24 INPC 5 0,667 0,217 

25 MAYA 6 1,000 0,195 

26 MCOR 4 0,933 0,124 

27 MEGA 3 1,000 0,422 

28 NISP 8 1,000 0,149 

29 PNBN 4 0,943 0,152 

30 SDRA 3 0,988 0,355 



 

 

LAMPIRAN 3 

Hasil Sampel 2012 (Variabel Mandatory Disclosure) 

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 
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1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 1 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 0 0 0 0 1 1 1 1 0 1 0 0 1 1 0 1 1 1 1 1 1 0 1 0 0 0 0 0 

1 1 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 0 1 0 1 0 0 0 1 0 

0 0 0 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 0 1 0 1 0 0 0 1 0 

1 0 1 0 1 1 1 1 1 1 1 1 0 0 1 1 0 0 1 0 0 1 0 1 0 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 1 0 0 0 0 0 0 0 0 0 0 0 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 0 1 0 1 0 0 0 1 0 

1 1 0 0 0 0 1 1 1 1 0 1 0 0 1 1 0 1 1 1 1 1 1 0 1 0 0 0 0 0 

1 1 0 0 0 0 1 1 1 1 0 1 0 0 1 1 0 1 1 1 1 1 1 0 1 0 0 0 0 0 

1 0 1 0 1 1 1 1 1 1 1 1 0 0 1 1 0 0 1 0 0 1 0 1 0 1 1 1 1 1 

76
% 

70
% 

64
% 

61
% 

76
% 

76
% 

85
% 

76
% 

85
% 

76
% 

67
% 

85
% 

61
% 

70
% 

76
% 

85
% 

61
% 

85
% 

85
% 

79
% 

70
% 

76
% 

79
% 

67
% 

79
% 

67
% 

67
% 

67
% 

76
% 

67
% 



 

 

LAMPIRAN 4 

Hasil Sampel 2012 (Variabel Return Saham) 

 

No. 

Nama 

Perusahaan 

Harga Saham 

2011 

Harga Saham 

2012 

Return Saham  

2012 

1 AGRO Rp160 Rp117 -0,27 

2 BABP Rp178 Rp141 -0,21 

3 BACA Rp114 Rp97 -0,15 

4 BAEK Rp1.350 Rp1.750 0,30 

5 BBCA Rp11.400 Rp10.600 -0,07 

6 BBKP Rp801 Rp640 -0,20 

7 BBNI Rp5.050 Rp5.060 0,00 

8 BBNP Rp1.422 Rp1.480 0,04 

9 BBRI Rp8.750 Rp9.575 0,09 

10 BBTN Rp1.700 Rp1.285 -0,24 

11 BCIC Rp50 Rp50 0,00 

12 BDMN Rp6.450 Rp4.350 -0,33 

13 BEKS Rp126 Rp86 -0,32 

14 BJBR Rp1.110 Rp1.290 0,16 

15 BKSW Rp500 Rp493 -0,01 

16 BMRI Rp10.000 Rp9.450 -0,06 

17 BNBA Rp190 Rp172 -0,09 

18 BNGA Rp1.400 Rp1.035 -0,26 

19 BNII Rp442 Rp413 -0,07 

20 BNLI Rp1.656 Rp1.370 -0,17 

21 BSWD Rp1.820 Rp2.534 0,39 

22 BTPN Rp5.300 Rp4.290 -0,19 

23 BVIC Rp131 Rp120 -0,08 

24 MAYA Rp1.619 Rp1.575 -0,03 

25 MCOR Rp228 Rp143 -0,37 

26 MEGA Rp3.327 Rp3.597 0,08 

27 SDRA Rp1.441 Rp1.340 -0,07 

 



 

 

Lampiran 5 

Hasil Sampel 2013 (Variabel Mekanisme Corporate Governance)

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Tahun No Nama 
Jumlah Dewan  

Komisaris 

Persentase Kehadiran 

Dewan 

Komisaris Dalam Rapat 

Kepemilikan 

Dispersi 

2
0

1
3
 

1 AGRO 5 0,875 0,100 

2 BABP 5 0,660 0,246 

3 BACA 3 1,000 0,388 

4 BAEK 3 1,000 0,006 

5 BBCA 5 0,892 0,508 

6 BBKP 5 0,660 0,431 

7 BBNI 8 0,671 0,022 

8 BBNP 4 1,000 0,146 

9 BBRI 8 0,857 0,432 

10 BBTN 6 0,675 0,032 

11 BCIC 3 0,950 0,030 

12 BDMN 8 1,000 0,257 

13 BEKS 4 0,875 0,081 

14 BJBR 6 0,575 0,493 

15 BKSW 6 0,916 0,102 

16 BMRI 7 0,809 0,400 

17 BNBA 3 1,000 0,091 

18 BNGA 8 1,000 0,027 

19 BNII 6 0,777 0,027 

20 BNLI 9 1,000 0,108 

21 BSWD 5 0,750 0,052 

22 BTPN 6 0,958 0,347 

23 BVIC 4 0,965 0,335 

24 INPC 7 0,500 0,488 

25 MAYA 3 1,000 0,145 

26 MCOR 4 0,810 0,135 

27 MEGA 4 0,937 0,421 

28 NISP 8 1,000 0,149 

29 PNBN 3 1,000 0,151 

30 SDRA 3 1,000 0,355 



 

 

Lampiran 6 

Hasil Sampel 2013 (Variabel Mandatory Disclosure) 

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 A
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1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 0 1 1 0 1 1 1 0 1 1 0 0 1 1 0 1 1 1 0 1 1 1 0 0 0 0 0 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 0 1 0 1 0 0 0 1 0 

0 0 0 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 0 1 0 1 0 0 0 1 0 

1 1 1 1 1 1 1 0 1 1 0 1 1 0 0 1 1 1 1 0 0 1 1 0 0 1 1 0 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 0 1 0 1 0 0 0 1 0 

1 1 0 1 1 0 1 1 1 0 1 1 0 0 1 1 0 1 1 1 0 1 1 1 0 0 0 0 0 1 

1 1 0 1 1 0 1 1 1 0 1 1 0 0 1 1 0 1 1 1 0 1 1 1 0 0 0 0 0 1 

1 1 1 1 1 1 1 0 1 1 0 1 1 0 0 1 1 1 1 0 0 1 1 0 0 1 1 0 1 1 

73

% 

73

% 

64

% 

73

% 

82

% 

73

% 

82

% 

67

% 

82

% 

64

% 

67

% 

82

% 

64

% 

67

% 

67

% 

82

% 

64

% 

82

% 

82

% 

76

% 

58

% 

73

% 

82

% 

67

% 

67

% 

64

% 

64

% 

58

% 

73

% 

73

% 

 



 

 

LAMPIRAN 7 

Hasil Sampel 2013 (Variabel Return Saham) 

 

No. 

Nama 

Perusahaan 

Harga Saham 

2012 

Harga Saham 

2013 

Return Saham 

2013 

1 AGRO Rp117 Rp104 -0,11 

2 BABP Rp141 Rp102 -0,28 

3 BACA Rp97 Rp204 1,10 

4 BAEK Rp1.750 Rp2.100 0,20 

5 BBCA Rp10.600 Rp14.825 0,40 

6 BBKP Rp640 Rp710 0,11 

7 BBNI Rp5.060 Rp7.225 0,43 

8 BBNP Rp1.480 Rp2.310 0,56 

9 BBRI Rp9.575 Rp13.275 0,39 

10 BBTN Rp1.285 Rp1.255 -0,02 

11 BCIC Rp50 Rp50 0,00 

12 BDMN Rp4.350 Rp5.125 0,18 

13 BEKS Rp86 Rp68 -0,21 

14 BJBR Rp1.290 Rp1.045 -0,19 

15 BKSW Rp493 Rp420 -0,15 

16 BMRI Rp9.450 Rp12.250 0,30 

17 BNBA Rp172 Rp165 -0,04 

18 BNGA Rp1.035 Rp800 -0,23 

19 BNII Rp413 Rp195 -0,53 

20 BNLI Rp1.370 Rp1.605 0,17 

21 BSWD Rp2.534 Rp5.350 1,11 

22 BTPN Rp4.290 Rp4.220 -0,02 

23 BVIC Rp120 Rp120 0,00 

24 MAYA Rp1.575 Rp1.528 -0,03 

25 MCOR Rp143 Rp275 0,92 

26 MEGA Rp3.597 Rp2.150 -0,40 

27 SDRA Rp1.340 Rp1.400 0,04 



 

 

LAMPIRAN 8 

Hasil Sampel 2014 (Variabel Mekanisme Corporate Governance) 

Tahun No Nama 
Jumlah Dewan 

Komisaris 

Persentase Kehadiran Dewan 

Komisaris Dalam Rapat 

Kepemilikan 

Dispersi 
2

0
1
4
 

1 AGRO 6 0,861 0,055 

2 BABP 5 0,580 0,547 

3 BACA 3 0,973 0,458 

4 BAEK 3 1,000 0,006 

5 BBCA 5 0,884 0,508 

6 BBKP 6 0,764 0,404 

7 BBNI 8 0,761 0,400 

8 BBNP 4 0,975 0,181 

9 BBRI 7 0,635 0,432 

10 BBTN 7 0,645 0,038 

11 BCIC 3 1,000 0,049 

12 BDMN 6 1,000 0,258 

13 BEKS 4 1,000 0,081 

14 BJBR 6 0,815 0,493 

15 BKSW 6 1,000 0,098 

16 BMRI 7 0,464 0,400 

17 BNBA 3 1,000 0,091 

18 BNGA 6 0,961 0,030 

19 BNII 6 0,976 0,027 

20 BNLI 9 1,000 0,108 

21 BSWD 7 0,700 0,050 

22 BTPN 6 0,916 0,341 

23 BVIC 4 0,975 0,126 

24 INPC 6 0,973 0,488 

25 MAYA 5 1,000 0,141 

26 MCOR 3 1,000 0,146 

27 MEGA 4 0,822 0,149 

28 NISP 8 1,000 0,181 

29 PNBN 5 0,636 0,151 

30 SDRA 4 1,000 0,075 



 

 

LAMPIRAN 9 

Hasil Sampel 2014 (Variabel Mandatory Disclosure) 
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1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 1 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 0 1 1 1 1 0 1 1 1 0 1 1 1 0 1 1 0 1 0 0 0 1 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 1 1 0 0 0 0 0 1 0 

0 0 0 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 1 1 0 0 0 0 0 1 0 

0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 0 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 1 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 1 1 0 0 0 0 0 1 0 

1 1 1 1 1 1 1 0 1 1 1 1 0 1 1 1 0 1 1 1 0 1 1 0 1 0 0 0 1 0 

1 1 1 1 1 1 1 0 1 1 1 1 0 1 1 1 0 1 1 1 0 1 1 0 1 0 0 0 1 0 

0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 0 1 1 1 1 1 1 

67

% 

73

% 

73

% 

73

% 

82

% 

82

% 

82

% 

64

% 

82

% 

73

% 

73
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82

% 

64

% 

82

% 

73

% 

82

% 

64

% 

82
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82

% 

82

% 

64

% 

82

% 

82

% 

58

% 

73

% 

64

% 

64

% 

64

% 

88

% 

64

% 

 



 

 

LAMPIRAN 10 

Hasil Sampel 2014 (Variabel Return Saham) 

 

No. 

Nama 

Perusahaan 

Harga Saham 

2013 

Harga Saham 

2014 

Return Saham 

2014 

1 AGRO Rp104 Rp90 -0,13 

2 BABP Rp102 Rp78 -0,24 

3 BACA Rp204 Rp210 0,03 

4 BAEK Rp2.100 Rp2.150 0,02 

5 BBCA Rp14.825 Rp13.300 -0,10 

6 BBKP Rp710 Rp595 -0,16 

7 BBNI Rp7.225 Rp5.200 -0,28 

8 BBNP Rp2.310 Rp1.860 -0,19 

9 BBRI Rp13.275 Rp11.425 -0,14 

10 BBTN Rp1.255 Rp1.745 0,39 

11 BCIC Rp50 Rp50 0,00 

12 BDMN Rp5.125 Rp3.800 -0,26 

13 BEKS Rp68 Rp97 0,43 

14 BJBR Rp1.045 Rp1.000 -0,04 

15 BKSW Rp420 Rp330 -0,21 

16 BMRI Rp12.250 Rp10.300 -0,16 

17 BNBA Rp165 Rp181 0,10 

18 BNGA Rp800 Rp575 -0,28 

19 BNII Rp195 Rp165 -0,15 

20 BNLI Rp1.605 Rp670 -0,58 

21 BSWD Rp5.350 Rp2.890 -0,46 

22 BTPN Rp4.220 Rp2.800 -0,34 

23 BVIC Rp120 Rp110 -0,08 

24 MAYA Rp1.528 Rp1.560 0,02 

25 MCOR Rp275 Rp175 -0,36 

26 MEGA Rp2.150 Rp2.450 0,14 

27 SDRA Rp1.400 Rp1.185 -0,15 



 

 

LAMPIRAN 11 

Hasil Sampel 2015 (Variabel Mekanisme Corporate Covernance) 

Tahun No Nama 
Jumlah Dewan 

Komisaris 

Persentase Kehadiran Dewan 

Komisaris Dalam Rapat 

Kepemilikan 

Dispersi 

2
0
1
5
 

1 AGRO 5 0,895 0,036 

2 BABP 3 0,972 0,314 

3 BACA 4 0,957 0,465 

4 BAEK 3 1,000 0,006 

5 BBCA 5 0,858 0,508 

6 BBKP 6 0,793 0,404 

7 BBNI 6 0,761 0,400 

8 BBNP 4 0,718 0,180 

9 BBRI 8 0,745 0,432 

10 BBTN 7 0,737 0,399 

11 BCIC 3 0,930 0,030 

12 BDMN 4 0,821 0,105 

13 BEKS 4 1,000 0,081 

14 BJBR 5 1,000 0,062 

15 BKSW 7 0,785 0,092 

16 BMRI 8 1,000 0,400 

17 BNBA 3 1,000 0,091 

18 BNGA 8 0,979 0,021 

19 BNII 6 0,987 0,027 

20 BNLI 8 1,000 0,108 

21 BSWD 4 1,000 0,043 

22 BTPN 5 0,904 0,316 

23 BVIC 5 0,879 0,258 

24 INPC 13 0,778 0,488 

25 MAYA 6 0,800 0,124 

26 MCOR 3 0,933 0,245 

27 MEGA 6 0,700 0,421 

28 NISP 8 1,000 0,181 

29 PNBN 5 0,925 0,151 

30 SDRA 4 1,000 0,206 



 

 

LAMPIRAN 12 

Hasil Sampel 2015 (Variabel Mandatory Disclosure) 

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 A
G

R
O

 

B
A

B
P

 

B
A

C
A

 

B
A

E
K

 

B
B

C
A

 

B
B

K
P

 

B
B

N
I 

B
B

N
P

 

B
B

R
I 

B
B

T
N

 

B
C

IC
 

B
D

M
N

 

B
E

K
S

 

B
JB

R
 

B
K

S
W

 

B
M

R
I 

B
N

B
A

 

B
N

G
A

 

B
N

II 

B
N

L
I 

B
S

W
D

 

B
T

P
N

 

B
V

IC
 

IN
P

C
 

M
A

Y
A

 

M
C

O
R

 

M
E

G
A

 

N
IS

P
 

P
N

B
N

 

S
D

R
A

 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 1 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 0 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 0 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 1 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 1 1 0 0 0 0 0 1 0 

0 0 1 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 1 1 0 0 0 0 0 1 0 

1 1 1 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 1 0 

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

0 0 1 0 1 1 1 0 1 0 0 1 0 1 0 1 0 1 1 1 0 1 1 0 0 0 0 0 1 0 

1 1 0 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 0 1 1 1 

1 1 0 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 0 1 1 1 

1 1 1 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 

76

% 

76

% 

76

% 

61

% 

85

% 

85

% 

85

% 

76

% 

85

% 

76

% 

76

% 

85

% 

76

% 

85

% 

76

% 

85

% 

76

% 

85

% 

85

% 

85

% 

76

% 

85

% 

85

% 

76

% 

76

% 

76

% 

67

% 

76

% 

91

% 

76

% 



 

 

LAMPIRAN 13 

Hasil Sampel 2015 (Variabel Return Saham) 

 

No. 

Nama 

Perusahaan 

Harga Saham 

2014 

Harga Saham 

2015 

Return Saham 

2015 

1 AGRO Rp90 Rp90 0,00 

2 BABP Rp78 Rp78 0,00 

3 BACA Rp210 Rp210 0,00 

4 BAEK Rp2.150 Rp2.150 0,00 

5 BBCA Rp13.300 Rp13.300 0,00 

6 BBKP Rp595 Rp595 0,00 

7 BBNI Rp5.200 Rp5.200 0,00 

8 BBNP Rp1.860 Rp1.860 0,00 

9 BBRI Rp11.425 Rp11.425 0,00 

10 BBTN Rp1.745 Rp1.745 0,00 

11 BCIC Rp50 Rp50 0,00 

12 BDMN Rp3.800 Rp3.800 0,00 

13 BEKS Rp97 Rp97 0,00 

14 BJBR Rp1.000 Rp965 -0,04 

15 BKSW Rp330 Rp354 0,07 

16 BMRI Rp10.300 Rp10.300 0,00 

17 BNBA Rp181 Rp181 0,00 

18 BNGA Rp575 Rp575 0,00 

19 BNII Rp165 Rp165 0,00 

20 BNLI Rp670 Rp670 0,00 

21 BSWD Rp2.890 Rp2.890 0,00 

22 BTPN Rp2.800 Rp2.800 0,00 

23 BVIC Rp110 Rp110 0,00 

24 MAYA Rp1.560 Rp1.560 0,00 

25 MCOR Rp175 Rp163 -0,07 

26 MEGA Rp2.450 Rp2.800 0,14 

27 SDRA Rp1.185 Rp1.200 0,01 

 

 

 

 



 

 

LAMPIRAN 14 

Item Pedoman Penyusunan Laporan Laba Rugi 

BAPEPAM-LK No. VIII.G.7 tahun 2012 

No. Kriteria Item 

1 

Laporan Laba 

Rugi 

Pendapatan Usaha 

2 Beban Pokok Penjualan 

3 Laba (Rugi) Kotor 

4 Beban Usaha 

5 Pendapatan Lainnya 

6 Beban Lainnya 

7 Biaya Keuangan 

8 Bagian Laba Rugi Dari Entitas Asosiasi 

9 Laba (Rugi) Sebelum Pajak Penghasilan 

10 Beban Penghasilan Pajak 

11 Laba (Rugi) Periode Berjalan Dari Operasi Yang Dilanjutkan 

12 

Laba (Rugi) Periode Berjalan Dari Operasi Yang Dihentikan Setalah 

Pajak 

13 Laba (Rugi) Periode Berjalan 

14 Pendapatan Komprehensif Lainnya 

15 Pajak Penghasilan Terkait 

16 Pendapatan Komprehensif Lain Periode Lain  

17 Total Laba (Rugi) Komprehensif Periode Berjalan 

18 Laba (Rugi) Periode Berjalan Yang Dapat Diatribusikan 

19 Total Laba (Rugi) Periode Berjalan Yang Diatribusikan 

20 Laba (Rugi) Per Saham Dilusinan 

21 Penjelasan Komponen Pendapatan 

22 Penjelasan Beban Pokok Penjualan 

23 Penjelasan Komponen Beban Usaha 

24 Penjelasan Komponen Pendapatan Lainnya 

25 Penjelasan Komponen Beban Lainnya 

26 Penjelasan Komponen Biaya Keuangan 

27 Penjelasan Komponen Bagian Laba(Rugi) Dari Entitas Asosiasi 

28 Penjelasan Komponen Laba Rugi Yang Dihentikan 

29 Penjelasan Komponen Beban Pajak 

30 Penjelasan Komponen Laba(Rugi) Periode Berjalan 

31 Penjelasan Komponen Pendapatan Komprehensif Lainnya 

32 Penjelasan Komponen Pajak Penghasilan Terkait 

33 Penjelasan Komponen Laba (Rugi) Per Saham Dasar dan Dilusinan 

                 Sumber : BAPEPAM-LK No. VIII.G.7 tahun 2012 

 

 

 



 

 

LAMPIRAN 15  

Output IBM SPSS 22.0 

 

 
Descriptives  

 

 

 

 

Descriptives 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

JADK 108 3,000 9,000 5,22222 1,736541 

JRDK 108 ,464 1,000 ,88682 ,130934 

KD 108 ,001 ,547 ,21377 ,167526 

MD 108 ,576 ,848 ,74719 ,078406 

RS 108 -,583 1,111 ,03242 ,313874 

Valid N 

(listwise) 
108     

 

REGRESSION 

  /DESCRIPTIVES MEAN STDDEV CORR SIG N 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT MD 

  /METHOD=ENTER JADK JRDK KD 

  /RESIDUALS DURBIN NORMPROB(ZRESID) 

  /SAVE RESID. 

 

  Regression 

 

Descriptive Statistics 

 Mean Std. Deviation N 

MD ,74719 ,078406 108 

JADK 5,22222 1,736541 108 

JRDK ,88682 ,130934 108 

KD ,21377 ,167526 108 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

JADK 108 3,000 9,000 5,22222 1,736541 

JRDK 108 ,464 1,000 ,88682 ,130934 

KD 108 ,001 ,547 ,21377 ,167526 

MD 108 ,576 ,848 ,74719 ,078406 

Valid N (listwise) 108     



 

 

 

 

Variables Entered/Removed
a
 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 KD, JADK, 

JRDK
b
 

. Enter 

a. Dependent Variable: MD 

b. All requested variables entered. 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 ,670
a
 ,449 ,433 ,060 1,935 

a. Predictors: (Constant), KD, JADK, JRDK 

b. Dependent Variable: MD 

 

 

 
 

 

ANOVA
a
 

Model 

Sum of 

Squares Df Mean Square F Sig. 

1 Regression ,256 3 ,085 22,080 ,000
b
 

Residual ,402 104 ,004   

Total ,658 107    

a. Dependent Variable: MD 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,624
a
 ,389 ,371 ,062160 1,529 

a. Predictors: (Constant), KD, JADK, JRDK 

b. Dependent Variable: MD 



 

 

 

 

 

 

Collinearity Diagnostics
a
 

Model Dimension Eigenvalue 

Condition 

Index 

Variance Proportions 

(Constant) JADK JRDK KD 

1 1 3,598 1,000 ,00 ,01 ,00 ,02 

2 ,314 3,384 ,00 ,02 ,01 ,88 

3 ,081 6,669 ,01 ,75 ,06 ,01 

4 ,007 21,984 ,99 ,22 ,93 ,09 

a. Dependent Variable: MD 

 

 

 

 

 

 

 

 

 

 

Charts 

 
 

 

 

 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta 

Toleranc

e VIF 

1 (Constant) ,496 ,054  9,148 ,000   

JADK ,027 ,004 ,608 7,626 ,000 ,924 1,083 

JRDK ,100 ,049 ,166 2,025 ,045 ,871 1,148 

KD ,093 ,037 ,199 2,502 ,014 ,932 1,073 

b. Predictors: (Constant), KD, JADK, JRDK 

 

Residuals Statistics
a
 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value ,67339 ,86630 ,74719 ,048908 108 

Residual -,136729 ,151480 ,000000 ,061282 108 

Std. Predicted Value -1,509 2,435 ,000 1,000 108 

Std. Residual -2,200 2,437 ,000 ,986 108 

a. Dependent Variable: MD 



 

 

 

 

 

 

NPar Tests 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

COMPUTE ABS_RES=ABS(RES_1). 

EXECUTE. 

 

COMPUTE ABS_RES=ABS(RES_1). 

EXECUTE. 

REGRESSION 

  /DESCRIPTIVES MEAN STDDEV CORR SIG N 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT ABS_RES 

  /METHOD=ENTER JADK JRDK KD 

  /RESIDUALS DURBIN NORMPROB(ZRESID) 

  /SAVE RESID. 

 
Regression 

 

 

 

 

 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 108 

Normal Parameters
a,b

 Mean ,0000000 

Std. Deviation ,06128223 

Most Extreme Differences Absolute ,072 

Positive ,060 

Negative -,072 

Test Statistic ,072 

Asymp. Sig. (2-tailed) ,200
c,d

 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

Descriptive Statistics 

 Mean Std. Deviation N 

ABS_RES ,0513 ,03308 108 

JADK 5,22222 1,736541 108 

JRDK ,88682 ,130934 108 

KD ,21377 ,167526 108 



 

 

 

 

 

 

 

Variables Entered/Removed
a
 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 KD, JADK, 

JRDK
b
 

. Enter 

a. Dependent Variable: ABS_RES 

b. All requested variables entered. 

 

 

 

 
 

 

 

 

 

 

 

 

 

 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) ,098 ,028  3,474 ,001   

JADK -,004 ,002 -,194 -1,968 ,052 ,924 1,083 

JRDK -,024 ,026 -,093 -,915 ,363 ,871 1,148 

KD -,032 ,019 -,163 -1,653 ,101 ,932 1,073 

a. Dependent Variable: ABS_RES 

 
 

 

 

 

 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 ,248
a
 ,062 ,035 ,03250 2,020 

a. Predictors: (Constant), KD, JADK, JRDK 

b. Dependent Variable: ABS_RES 

ANOVA
a
 

Model Sum of Squares Df Mean Square F Sig. 

1 Regression ,007 3 ,002 2,278 ,084
b
 

Residual ,110 104 ,001   

Total ,117 107    

a. Dependent Variable: ABS_RES 

b. Predictors: (Constant), KD, JADK, JRDK 



 
 

 
Descriptives 

 

 

 

 

 

 

 

 
 

REGRESSION 

  /DESCRIPTIVES MEAN STDDEV CORR SIG N 

    /MISSING LISTWISE 

    /STATISTICS COEFF OUTS R ANOVA COLLIN TOL 

    /CRITERIA=PIN(.05) POUT(.10) 

    /NOORIGIN 

    /DEPENDENT RS 

    /METHOD=ENTER MD 

    /RESIDUALS DURBIN NORMPROB(ZRESID) 

    /SAVE RESID. 

 

 
Regression 

 

 

 

 
 

 
 

 

 

 

 

 

 

  

 

 

 

  

 

 

 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

MD 102 ,58 ,88 ,7276 ,07670 

RS 102 -,58 1,11 -,0191 ,27279 

Valid N (listwise) 102     

Descriptive Statistics 

 Mean Std. Deviation N 

RS -,0191 ,27279 102 

MD ,7276 ,07670 102 

Variables Entered/Removed
a
 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 MD
b
 . Enter 

a. Dependent Variable: RS 

b. All requested variables entered. 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,166
a
 ,028 ,018 ,27034 1,760 

a. Predictors: (Constant), MD 

b. Dependent Variable: RS 



 

 
 

 

 

 

 

  

 

 

Residuals Statistics
a
 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -,1084 ,0706 -,0191 ,04530 102 

Residual -,50736 1,08314 ,00000 ,26900 102 

Std. Predicted Value -1,972 1,979 ,000 1,000 102 

Std. Residual -1,877 4,007 ,000 ,995 102 

a. Dependent Variable: RS 

 
 

Charts 
 

 

 
 

 

 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardize

d 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta 

Toleranc

e VIF 

1 (Constant

) 
,411 ,257  1,600 ,113   

MD -,591 ,351 -,166 -1,684 ,095 1,000 1,000 

a. Dependent Variable: RS 

Collinearity Diagnostics
a
 

Model Dimension Eigenvalue 

Condition 

Index 

Variance Proportions 

(Constant) MD 

1 1 1,995 1,000 ,00 ,00 

2 ,005 19,119 1,00 1,00 

a. Dependent Variable: RS 



 

 
NPar Tests 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardize

d Residual 

N 102 

Normal Parameters
a,b

 Mean ,0000000 

Std. Deviation ,26900122 

Most Extreme 

Differences 

Absolute ,159 

Positive ,159 

Negative -,093 

Test Statistic ,159 

Asymp. Sig. (2-tailed) ,000
c
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 
 

COMPUTE LNMD=LN(RES_1*RES_1). 

EXECUTE. 

COMPUTE LN_MD=LN(MD). 

EXECUTE. 

REGRESSION 

  /DESCRIPTIVES MEAN STDDEV CORR SIG N 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT LN_RS 

  /METHOD=ENTER LN_MD 

  /RESIDUALS DURBIN NORMPROB(ZRESID) 

  /SAVE RESID. 

 
Regression 

 

Descriptive Statistics 

 Mean Std. Deviation N 

LN_RS -4,5718 2,48394 102 

LN_MD -,3236 ,10673 102 

 

 

 
 

 

 

 

 

 

 

Correlations 

 LN_RS LN_MD 

Pearson Correlation LN_RS 1,000 -,089 

LN_MD -,089 1,000 

Sig. (1-tailed) LN_RS . ,186 

LN_MD ,186 . 

N LN_RS 102 102 

LN_MD 102 102 



 

 

Variables Entered/Removed
a
 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 LN_MD
b
 . Enter 

a. Dependent Variable: LN_RS 

b. All requested variables entered. 

 

 

 

 

ANOVA
a
 

Model 

Sum of 

Squares df Mean Square F Sig. 

1 Regression 4,965 1 4,965 ,803 ,372
b
 

Residual 618,199 100 6,182   

Total 623,164 101    

a. Dependent Variable: LN_RS 

b. Predictors: (Constant), LN_MD 

 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) -5,244 ,790  -6,642 ,000   

LN_MD -2,077 2,318 -,089 -,896 ,372 1,000 1,000 

a. Dependent Variable: LN_RS 

 

Collinearity Diagnostics
a
 

Model Dimension Eigenvalue 

Condition 

Index 

Variance Proportions 

(Constant) LN_MD 

1 1 1,950 1,000 ,02 ,02 

2 ,050 6,254 ,98 ,98 

a. Dependent Variable: LN_RS 

 

 

 

 

 

Model Summary
b
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,089
a
 ,008 -,002 2,48636 1,810 

a. Predictors: (Constant), LN_MD 

b. Dependent Variable: LN_RS 

 



 

 

Residuals Statistics
a
 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -4,9757 -4,0973 -4,5718 ,22173 102 

Residual -9,12046 4,56156 ,00000 2,47402 102 

Std. Predicted Value -1,822 2,140 ,000 1,000 102 

Std. Residual -3,668 1,835 ,000 ,995 102 

a. Dependent Variable: LN_RS 

 

 
Charts 

 

 

 
 

 
 


