
 

 
 

Lampiran 1. Daftar Perusahaan Sampel 

Sektor Manufaktur Tahun 2013 

No. Kode Nama Perusahaan 

1 ADES Akasha Wira International Tbk 

2 AGII Anega Gas Industri Tbk 

3 AISA Tiga Pilar Sejahtera Food Tbk 

4 AKPI Argha Karya Prima Industry Tbk 

5 ALDO Alkindo Naratama Tbk 

6 ALTO Tri Banyan Tirta Tbk, PT 

7 AMFG Asahimas Flat Glass Tbk 

8 APLI Asiaplast Industries Tbk 

9 ARNA Arwana Citra Mulia Tbk 

10 ASII Astra International Tbk 

11 AUTO Astra Otoparts Tbk 

12 BATA Sepatu Bata Tbk 

13 BTON Beton jaya Manunggal Tbk 

14 BUDI Budi Starch & Sweetener Tbk 

15 CEKA Wilmar Cahaya Indonesia Tbk 

16 CPIN Charoen Pokphan Indonesia Tbk 

17 DAJK Dwi Aneka Jaya Kemasindo Tbk 

18 DPNS Duta Pertiwi Nusantara Tbk 

19 DVLA Darya Varia Laboatoria Tbk 

20 EKAD Ekadharma International Tbk 

21 GDST Gunawan Dianjaya Steel Tbk 

22 GGRM Gudang Garam Tbk 

23 GJTL Gajah Tunggal Tbk 

24 ICBP Indofood CBP Sukses Makmur Tbk 

25 IGAR Champion Pasific Indonesia Tbk 

26 IMAS Indomobil Sukses International Tbk 

27 INAI Indal Aluminium Industry Tbk 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

No. Kode Nama Perusahaan 

28 INCI Intan Wijaya International Tbk 

29 INDF Indofood Sukses Makmur Tbk 

30 INTP Indocement Tunggal Prakasa Tbk 

31 ISSP Steel Pipe Industry of Indonesia Tbk 

32 JECC Jembo Cable Company Tbk 

33 JPFA Japfa Comfeed Indonesia Tbk 

34 JPRS Jaya Pari Steel Tbk 

35 KAEF Kimia Farma (Persero) Tbk 

36 KBLI KMI Wire and Cable Tbk 

37 KBLM Kabelindo Murni Tbk 

38 KDSI Kedawung Setia Industrial Tbk 

39 KIAS Keramika Indonesia Assosiasi Tbk 

40 KICI Kedaung Indah Can Tbk 

41 KLBF Kalbe Farma Tbk 

42 LION Lion Metal Works Tbk 

43 LMSH Lionmesh Prima Tbk 

44 LPIN Multi Prima Sejahtera Tbk 

45 MAIN Malindo Feedmill Tbk 

46 MBTO Martina Berto Tbk 

47 MERK Merck Indonesia Tbk 

48 MYOR Mayora Indah Tbk 

49 NIPS Nipress Tbk 

50 PICO Pelangi Indah Canido Tbk 

51 PRAS Prima Alloy Steel Universal Tbk 

52 PSDN Prashida Aneka Niaka Tbk, PT 

53 PYFA Pyridam Farma Tbk 

54 RICY Ricky Putra Globalindo Tbk 

55 ROTI Nippon Indosari Corporindo Tbk 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

No. Kode Nama Perusahaan 

56 SCCO 
Supreme Cable Manufacturing and Commerce 
Tbk 

57 SIDO Industri Jamu & Farmasi Sido Muncul Tbk 

58 SIPD Siearad Produce Tbk 

59 SKBM Sekar Bumi Tbk 

60 SKLT Sekar Laut Tbk 

61 SMBR Semen Baturaja (Persero) Tbk 

62 SMCB Holcim Indonesia Tbk 

63 SMGR Semen Indonesia (Persero) Tbk 

64 SMSM Selamat Sempurna Tbk 

65 SOBI Sorini Agro Asia Corporindo Tbk 

66 SRSN Indo Acitama Tbk 

67 STAR Star Petrochem Tbk 

68 STTP Siantar Top Tbk 

69 TALF Tunas Alfin Tbk 

70 TCID Mandom Indonesia Tbk 

71 TOTO Surya Toto Indonesia Tbk 

72 TRIS Trisula Intertasional Tbk 

73 TRST Trias Sentosa Tbk 

74 TSPC Tempo Scan Pasific Tbk 

75 ULTJ 
Ultrajaya Milk Industry and Trading Company 
Tbk 

76 UNIT Nusantara Inti Corpora Tbk 

77 VOKS Voksel Electric Tbk 

78 WIIM Wilsmilak Inti Makmur Tbk 

79 WTON Wijaya Karya Beton Tbk 

80 YPAS Yana Prima Hasta Persada Tbk 

 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

Sektor Manufaktur Tahun 2014 

No. Kode Nama Perusahaan 

1 ADES Akasha Wira International Tbk 

2 AGII Anega Gas Industri Tbk 

3 AISA Tiga Pilar Sejahtera Food Tbk 

4 AKPI Argha Karya Prima Industry Tbk 

5 ALDO Alkindo Naratama Tbk 

6 ALKA Alaska Industrindo Tbk 

7 AMFG Asahimas Flat Glass Tbk 

8 ASII Astra International Tbk 

9 AUTO Astra Otoparts Tbk 

10 BAJA Saranacentral Bajatama Tbk 

11 BATA Sepatu Bata Tbk 

12 BIMA Primarindo Asia Infrastructure Tbk 

13 BRNA Berlina Tbk 

14 BUDI Budi Starch & Sweetener Tbk 

15 CEKA Wilmar Cahaya Indonesia Tbk 

16 CINT Chitose International Tbk 

17 CPIN Charoen Pokphan Indonesia Tbk 

18 DLTA Delta Djakarta Tbk,PT 

19 DPNS Duta Pertiwi Nusantara Tbk 

20 BTON Beton jaya Manunggal Tbk 

21 DVLA Darya Varia Laboatoria Tbk 

22 EKAD Ekadharma International Tbk 

23 FASW Fajar Surya Wisesa Tbk 

24 GGRM Gudang Garam Tbk 

25 GJTL Gajah Tunggal Tbk 

26 ICBP Indofood CBP Sukses Makmur Tbk 

27 IGAR Champion Pasific Indonesia Tbk 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

No. Kode Nama Perusahaan 

28 IMPC Impact Pramata Industri Tbk 

29 INAF Indofarma (Persero) Tbk 

30 INAI Indal Aluminium Industry Tbk 

31 INCI Intan Wijaya International Tbk 

32 INDF Indofood Sukses Makmur Tbk 

33 INDS Indospring Tbk 

34 INTP Indocement Tunggal Prakasa Tbk 

35 JECC Jembo Cable Company Tbk 

36 JPFA Japfa Comfeed Indonesia Tbk 

37 KAEF Kimia Farma (Persero) Tbk 

38 KBLI KMI Wire and Cable Tbk 

39 KBLM Kabelindo Murni Tbk 

40 KDSI Kedawung Setia Industrial Tbk 

41 KIAS Keramika Indonesia Assosiasi Tbk 

42 KICI Kedaung Indah Can Tbk 

43 KLBF Kalbe Farma Tbk 

44 LION Lion Metal Works Tbk 

45 LMPI Langgeng Makmur Industry Tbk 

46 LMSH Lionmesh Prima Tbk 

47 MBTO Martina Berto Tbk 

48 MERK Merck Indonesia Tbk 

49 MLIA Mulia Industrindo Tbk 

50 MRAT Mustika Ratu Tbk 

51 MYOR Mayora Indah Tbk 

52 NIPS Nipress Tbk 

53 PICO Pelangi Indah Canido Tbk 

54 PYFA Pyridam Farma Tbk 

55 RICY Ricky Putra Globalindo Tbk 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

No. Kode Nama Perusahaan 

56 ROTI Nippon Indosari Corporindo Tbk 

57 SIDO Industri Jamu & Farmasi Sido Muncul Tbk 

58 SIPD Siearad Produce Tbk 

59 SKBM Sekar Bumi Tbk 

60 SKLT Sekar Laut Tbk 

61 SMBR Semen Baturaja (Persero) Tbk 

62 SMCB Holcim Indonesia Tbk 

63 SMGR Semen Indonesia (Persero) Tbk 

64 SMSM Selamat Sempurna Tbk 

65 SOBI Sorini Agro Asia Corporindo Tbk 

66 SPMA Suparma Tbk 

67 SRSN Indo Acitama Tbk 

68 STAR Star Petrochem Tbk 

69 STTP Siantar Top Tbk 

70 TALF Tunas Alfin Tbk 

71 TCID Mandom Indonesia Tbk 

72 TIRT Tirta Mahakam Resources Tbk 

73 TOTO Surya Toto Indonesia Tbk 

74 TRIS Trisula Intertasional Tbk 

75 TRST Trias Sentosa Tbk 

76 TSPC Tempo Scan Pasific Tbk 

77 ULTJ 
Ultrajaya Milk Industry and Trading Company 

Tbk 

78 UNIT Nusantara Inti Corpora Tbk 

79 WIIM Wilsmilak Inti Makmur Tbk 

80 WTON Wijaya Karya Beton Tbk 

 

 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

Sektor Perbankan Tahun 2013 

No. Kode Nama Perusahaan 

1 AGRO Bank Rakyat Indonesia Agro Niaga Tbk 

2 BACA Bank Capital Indonesia Tbk 

3 BBCA Bank Central Asia Tbk 

4 BBKP Bank Bukopin Tbk 

5 BBMD Bank Mestika Dharma Tbk 

6 BBNI Bank Negara Indonesia (Persero) Tbk 

7 BBNP Bank Nusantara Parahyangan Tbk 

8 BBRI Bank Rakyat Indonesia (Persero) Tbk 

9 BBTN Bank Tabungan Negara (Persero) Tbk 

10 BDMN Bank Danamon Indonesia Tbk 

11 BEKS Bank Pundi Indonesia Tbk 

12 BINA Bank Ina Perdana Tbk 

13 BJBR Bank Jabar Banten Tbk 

14 BJTM Bank Pembangunan Daerah Jawa Timur Tbk 

15 BKSW Bank QNB Indonesia Tbk 

16 BMAS Bank Maspion Indonesia Tbl 

17 BMRI Bank Mandiri (Persero) Tbk 

18 BNGA Bank CIMB Niaga Tbk 

19 BNII Bank Maybank Indonesia Tbk 

20 BNLI Bank Permata Tbk 

21 BSIM Bank Sinar Mas Tbk 

22 BTPN Bank Tabungan Pensiunan Nasional Tbk 

23 BVIC Bank Victoria International Tbk 

24 INPC Bank Artha Graha International Tbk 

25 MAYA Bank Mayapada International Tbk 

26 MCOR Bank Windu Kentjana International Tbk 

27 MEGA Bank Mega Tbk 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

No. Kode Nama Perusahaan 

28 NAGA Bank Mitraniaga Tbk 

29 NISP Bank OCBC NISP Tbk 

30 PNBN Bank Pan Indonesia Tbk 

31 SDRA Bank Woori Saudara Indonesia 1906 Tbk 

 

Sektor Perbankan Tahun 2014 

No. Kode Nama Perusahaan 

1 AGRO Bank Rakyat Indonesia Agro Niaga Tbk 

2 AGRS Bank Agris Tbk 

3 BACA Bank Capital Indonesia Tbk 

4 BBCA Bank Central Asia Tbk 

5 BBKP Bank Bukopin Tbk 

6 BBMD Bank Mestika Dharma Tbk 

7 BBNI Bank Negara Indonesia (Persero) Tbk 

8 BBNP Bank Nusantara Parahyangan Tbk 

9 BBRI Bank Rakyat Indonesia (Persero) Tbk 

10 BBTN Bank Tabungan Negara (Persero) Tbk 

11 BBYB Bank Yudha Bhakti Tbk 

12 BDMN Bank Danamon Indonesia Tbk 

13 BINA Bank Ina Perdana Tbk 

14 BJBR Bank Jabar Banten Tbk 

15 BJTM Bank Pembangunan Daerah Jawa Timur Tbk 

16 BKSW Bank QNB Indonesia Tbk 

17 BMAS Bank Maspion Indonesia Tbl 

18 BMRI Bank Mandiri (Persero) Tbk 

19 BNBA Bank Bumi Arta Tbk 

20 BNGA Bank CIMB Niaga Tbk 

21 BNII Bank Maybank Indonesia Tbk 

22 BNLI Bank Permata Tbk 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

No. Kode Nama Perusahaan 

23 BSIM Bank Sinar Mas Tbk 

24 BTPN Bank Tabungan Pensiunan Nasional Tbk 

25 DNAR Bank Dinar Indonesia Tbk 

26 INPC Bank Artha Graha International Tbk 

27 MAYA Bank Mayapada International Tbk 

28 MCOR Bank Windu Kentjana International Tbk 

29 MEGA Bank Mega Tbk 

30 NISP Bank OCBC NISP Tbk 

31 NOBU Bank Nationalnobu Tbk 

32 PNBN Bank Pan Indonesia Tbk 

33 PNBS Bank Panin Syariah Tbk 

34 SDRA Bank Woori Saudara Indonesia 1906 Tbk 

 

Sektor Transportasi Tahun 2013 

No. Kode Nama Perusahaan 

1 ASSA Adi Sarana Armada Tbk 

2 CASS Cardig Aero Services Tbk 

3 CPGT Citra Maharlika Corpora Tbk 

4 INDX Tanah Laut Tbk 

5 LRNA Ekasari Lorena Transport Tbk 

6 SAFE Steady Safe Tbk 

7 SDMU Sidomulyo Selaras Tbk 

8 TAXI Express Trasindo Utama Tbk 

9 TMAS Pelayaran Tempuran Emas Tbk 

 

  



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

Sektor Transportasi Tahun 2014 

No. Kode Nama Perusahaan 

1 ASSA Adi Sarana Armada Tbk 

2 CASS Cardig Aero Services Tbk 

3 INDX Tanah Laut Tbk 

4 LRNA Ekasari Lorena Transport Tbk 

5 SAFE Steady Safe Tbk 

6 SDMU Sidomulyo Selaras Tbk 

7 TAXI Express Trasindo Utama Tbk 

8 TMAS Pelayaran Tempuran Emas Tbk 

9 WEHA Weha Transportasi Indonesia Tbk 

 

 

Sektor Telekomunikasi Tahun 2013 

No. Kode Nama Perusahaan 

1 EXCL XL Axiata Tbk 

 

Sektor Telekomunikasi Tahun 2014 

No. Kode Nama Perusahaan 

1 TLKM Telekomunikasi Indonesia Tbk 

 

Sektor Kesehatan Tahun 2013 

No. Kode Nama Perusahaan 

1 SAME Sarana Mediatama Metropolitan Tbk 

2 SILO Siloam International Hospitals Tbk 

 

 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

Sektor Kesehatan Tahun 2014 

No. Kode Nama Perusahaan 

1 MIKA Mitra Keluarga Karyasehat Tbk 

2 SAME Sarana Mediatama Metropolitan Tbk 

3 SILO Siloam International Hospitals Tbk 

 

Sektor Advertising, Printing dan Media Tahun 2013 

No. Kode Nama Perusahaan 

1 ABBA Mahaka Media Tbk 

2 FORU Fortune Indonesia Tbk 

3 JTPE Jasuindo Tiga Perkasa Tbk 

4 KBLV First Media Tbk 

5 MDIA Intermedia Capital Tbk 

6 MNCN Media Nusantara Citra Tbk 

7 SCMA Surya Citra Media Tbk 

8 TMPO Tempo Inti Media Tbk 

 

Sektor Advertising, Printing dan Media Tahun 2014 

No. Kode Nama Perusahaan 

1 ABBA Mahaka Media Tbk 

2 FORU Fortune Indonesia Tbk 

3 JTPE Jasuindo Tiga Perkasa Tbk 

4 LINK Link Net Tbk 

5 MDIA Intermedia Capital Tbk 

6 MNCN Media Nusantara Citra Tbk 

7 SCMA Surya Citra Media Tbk 

8 TMPO Tempo Inti Media Tbk 

 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

Sektor Asuransi Tahun 2013 

No. Kode Nama Perusahaan 

1 ABDA Asuransi Bina Dana Arta Tbk 

2 AHAP Asuransi Harta Aman Pratama Tbk 

3 AMAG Asuransi Multi Artha Guna Tbk 

4 ASBI Asuransi Bintang Tbk 

5 ASDM Asuransi Dayin Mitra Tbk 

6 ASJT Asuransi Jaya Tania Tbk 

7 ASMI Asuransi Mitra Maparya Tbk 

8 ASRM Asuransi Ramayana Tbk 

9 MREI Maskapai Reasuransi Indonesia Tbk 

10 LPGI Lippo General Insurance Tbk 

11 PNIN Paninvest Tbk 

 

Sektor Asuransi Tahun 2014 

No. Kode Nama Perusahaan 

1 ABDA Asuransi Bina Dana Arta Tbk 

2 AHAP Asuransi Harta Aman Pratama Tbk 

3 AMAG Asuransi Multi Artha Guna Tbk 

4 ASBI Asuransi Bintang Tbk 

5 ASDM Asuransi Dayin Mitra Tbk 

6 ASJT Asuransi Jaya Tania Tbk 

7 ASMI Asuransi Mitra Maparya Tbk 

8 ASRM Asuransi Ramayana Tbk 

9 MREI Maskapai Reasuransi Indonesia Tbk 

10 LPGI Lippo General Insurance Tbk 

11 PNIN Paninvest Tbk 

 

 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

Sektor Hotel, Restaurant, dan Pariwisata Tahun 2013 

No. Kode Nama Perusahaan 

1 BAYU Bayu Buana Tbk 

2 BUVA Bukit Uluwatu Villa Tbk 

3 FAST Fast Food Indonesia Tbk 

4 HOME Hotel Mandarine Regency Tbk 

5 HOTL Saraswati Griya Lestari Tbk 

6 ICON Island Concepts Indonesia Tbk 

7 INPP Indonesian Paradise Property Tbk 

8 JIHD 
Jakarta International Hotel & Development 
Tbk 

9 JSPT Jakarta Setiabudi Inbternational Tbk 

10 KPIG MNC Land Tbk 

11 MAMI Mas Murni Indonesia Tbk 

12 PDES Destinasi Tirta Nusantara Tbk 

13 PJAA Pembangunan Jaya Ancol Tbk 

14 PNSE Pudjiadi and Sonds Tbk 

15 PTSP Pioneerindo Gourmet International Tbk 

16 SHID Hotel Sahid Jaya International Tbk 

 

Sektor Hotel, Restaurant, dan Pariwisata Tahun 2014 

No. Kode Nama Perusahaan 

1 BAYU Bayu Buana Tbk 

2 BUVA Bukit Uluwatu Villa Tbk 

3 FAST Fast Food Indonesia Tbk 

4 HOME Hotel Mandarine Regency Tbk 

5 ICON Island Concepts Indonesia Tbk 

6 INPP Indonesian Paradise Property Tbk 

7 JIHD 
Jakarta International Hotel & Development 

Tbk 



 

 

Lampiran 1. Daftar Perusahaan Sampel (lanjutan) 

No. Kode Nama Perusahaan 

8 JSPT Jakarta Setiabudi Inbternational Tbk 

9 KPIG MNC Land Tbk 

10 MAMI Mas Murni Indonesia Tbk 

11 PANR Panorama Sentrawisata Tbk 

12 PDES Destinasi Tirta Nusantara Tbk 

13 PGLI Pembangunan Graha Lestari Indah Tbk 

14 PJAA Pembangunan Jaya Ancol Tbk 

15 PNSE Pudjiadi and Sonds Tbk 

16 PTSP Pioneerindo Gourmet International Tbk 

17 SHID Hotel Sahid Jaya International Tbk 

 

 

 

 

 

 

 

 

 

 

 

  



 

 

Lampiran 2. Hasil Deskriptif Statistik 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

OCFt+1 320 -.20586 .36817 .0650021 .09420971 

OCFt 320 -.16875 .35613 .0737917 .10033393 

NPM 320 .00082 .56815 .1084976 .10032988 

ESDI 320 .33333 1.00000 .7385417 .23169440 

CSDI 320 .00000 1.00000 .6020833 .28791247 

Valid N 

(listwise) 
320     

 

Descriptive Statistics 

 N Minimum Maximum Mean 

Std. 

Deviation 

OCFt+1 238 -,16503 ,30502 ,0593346 ,08624562 

SQRT1_OCFT 238 ,92 1,16 1,0364 ,04652 

SQRT1_NPM 238 1,00 1,16 1,0418 ,03461 

CE 238 ,0 4,0 1,845 1,3173 

TO 238 ,0 2,0 ,609 ,7076 

LE 238 ,0 3,0 ,966 ,8708 

MS 238 ,0 4,0 1,824 1,4329 

CS 238 ,0 4,0 1,639 1,3915 

MP 238 ,0 1,0 ,218 ,4141 

Unstandardized 

Residual 
238 -,20679 ,20448 ,0000000 ,07736947 

Valid N (listwise) 238     

 
  



 

 

Lampiran 3. Hasil Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 320 

Normal Parameters
a,b

 Mean .0000000 

Std. Deviation .08534060 

Most Extreme 

Differences 

Absolute .069 

Positive .069 

Negative -.068 

Test Statistic .069 

Asymp. Sig. (2-tailed) .001
c
 

Monte Carlo Sig. (2-

tailed) 

Sig. .093
d
 

99% Confidence 

Interval 

Lower 

Bound 
.086 

Upper 

Bound 
.101 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. Based on 10000 sampled tables with starting seed 1502173562. 

 
  



 

 

Lampiran 3. Hasil Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 238 

Normal 

Parameters
a,b

 

Mean ,0000000 

Std. Deviation ,07736947 

Most 

Extreme 

Differences 

Absolute ,051 

Positive ,031 

Negative -,051 

Test Statistic ,051 

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

 

Monte Carlo 

Sig. (2-tailed) 

Sig. ,534
d
 

99% 

Confidence 

Interval 

Lower Bound ,521 

Upper Bound 
,547 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. Based on 10000 sampled tables with starting seed 1810951851. 

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

 

 

 

 

 

 



 

 

 

Lampiran 4. Hasil Uji Heterokedastisitas  

ANOVA
a
 

Model 

Sum of 

Squares df 

Mean 

Square F Sig. 

1 Regression .000 4 .000 .000 1.000
b
 

Residual 2.323 315 .007   

Total 2.323 319    

a. Dependent Variable: Unstandardized Residual 

b. Predictors: (Constant), CSDI, SQRT_NPM, LOG1_OCFt, ESDI 

 

ANOVA
a
 

Model 

Sum of 

Squares df 

Mean 

Square F Sig. 

1 Regression ,035 8 ,004 1,857 ,068
b
 

Residual ,538 229 ,002   

Total ,573 237    

a. Dependent Variable: ABS_RES8 

b. Predictors: (Constant), MP, SQRT1_NPM, MS, TO, LE, SQRT1_OCFT, 

CS, CE 

 

 

 

 

 

 

 

 

 

 



 

 

Lampiran 5. Hasil Uji Multikolinearitas 

 

Coefficients
a
 

Model 

Collinearity Statistics 

Tolerance VIF 

1 (Constant)   

LOG1_OCFt .941 1.063 

SQRT_NPM .898 1.114 

ESDI .890 1.124 

CSDI .957 1.044 

a. Dependent Variable: OCFt+1 

 

Coefficients
a
 

Model 

Collinearity Statistics 

Tolerance VIF 

1 (Constant)   

SQRT1_OCFT ,897 1,115 

SQRT1_NPM ,849 1,178 

CE ,650 1,538 

TO ,961 1,040 

LE ,764 1,310 

MS ,939 1,065 

CS ,811 1,232 

MP ,987 1,014 

 

 



 

 

Lampiran 6. Hasil Uji Autokorelasi 

Model Summary
b
 

Model R 

R 

Square 

Adjusted R 

Square 

Std. Error 

of the 

Estimate 

Change Statistics 

Durbin-

Watson 

R Square 

Change 

F 

Change df1 df2 

Sig. F 

Change 

1 .424
a
 .179 .169 .08588073 .179 17.219 4 315 .000 2.011 

a. Predictors: (Constant), CSDI, SQRT_NPM, LOG1_OCFt, ESDI 

b. Dependent Variable: OCFt+1 

 

 

Model Summary
b
 

Model R 

R 

Square 

Adjusted R 

Square 

Std. Error 

of the 

Estimate 

Change Statistics 

Durbin-

Watson 

R Square 

Change 

F 

Change df1 df2 

Sig. F 

Change 

1 ,442
a
 ,195 ,167 ,07870930 ,195 6,945 8 229 ,000 2,056 

a. Predictors: (Constant), MP, SQRT1_NPM, MS, TO, LE, SQRT1_OCFT, CS, CE 

b. Dependent Variable: OCFt+1 

 



 

 

Lampiran 7. Hasil Uji Kelayakan Model 

Model Summary 

Model R 

R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Change Statistics 

R Square 

Change 

F 

Change df1 df2 

Sig. F 

Change 

1 .424
a
 .179 .169 .08588073 .179 17.219 4 315 .000 

a. Predictors: (Constant), CSDI, SQRT_NPM, LOG1_OCFt, ESDI 

 

Model Summary
b
 

Model R 

R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Change Statistics 

R Square 

Change 

F 

Change df1 df2 

Sig. F 

Change 

1 ,442
a
 ,195 ,167 ,07870930 ,195 6,945 8 229 ,000 

a. Predictors: (Constant), MP, SQRT1_NPM, MS, TO, LE, SQRT1_OCFT, CS, CE 

b. Dependent Variable: OCFt+1 

  



 

 
 

Lampiran 8. Hasil Uji Hipotesis 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .019 .019  1.013 .312 

LOG1_OCFt .925 .123 .396 7.522 .000 

SQRT_NPM .060 .036 .091 1.686 .093 

ESDI -.010 .022 -.024 -.449 .654 

CSDI .013 .017 .041 .781 .435 

a. Dependent Variable: OCFt+1 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B 

Std. 

Error Beta 

1 (Constant) -,894 ,179  -4,987 ,000 

SQRT1_OCFT ,552 ,116 ,298 4,760 ,000 

SQRT1_NPM ,359 ,160 ,144 2,238 ,026 

CE ,006 ,005 ,097 1,317 ,189 

TO ,002 ,007 ,014 ,223 ,823 

LE -,018 ,007 -,184 -2,716 ,007 

MS ,007 ,004 ,125 2,036 ,043 

CS -,003 ,004 -,051 -,777 ,438 

MP ,013 ,012 ,065 1,083 ,280 

a. Dependent Variable: OCFt+1 

 


