
 
 

 

Daftar Nama Sampel 

 

No. Kode Nama Perusahaan 

1 AKRA AKR CORPORINDO TBK 

2 ASGR ASTRA GRAPHIA TBK 

3 ASII ASTRA INTERNASONAL TBK 

4 AUTO ASTRA OTOPARTS TBK 

5 BATA SEPATU BATA TBK 

6 BRAM INDO KORDSA TBK 

7 BRNA BERLINA TBK 

8 BRPT BARITO PACIFIC TBK 

9 ETWA ETERINDO WAHANATAMA TBK 

10 GJTL GAJAH TUNGGAL TBK 

11 IKBI SUMI INDO KABEL TBK 

12 INAI INDAL ALUMINIUM INDUSTRY TBK 

13 INDS INDOSPRING TBK 

14 KAEF KIMIA FARMA TBK 

15 KONI PERDANA BANGUN PUSAKA TBK 

16 LTLS LAUTAN LUAS TBK 

17 MDRN MODERN INTERNASIONAL TBK 

18 MLPL MULTIPOLAR TBK 

19 MRAT MUSTIKA RATU TBK 

20 MTDL METRODATA ELECTRONICS TBK 

21 PICO PELANGI INDAH CANINDO TBK 

22 PNBX PAN BROTHERS TEX TBK 

23 POLY ASIA PACIFIC FIBER TBK 

24 PYFA PYRIDAM FARMA TBK 

25 RMBA BENTOEL INTERNATIONAL INVESTAMA 

TBK 

26 SKLT SEKAR LAUT TBK 

27 SMSM SELAMAT SEMPURNA TBK 

28 SRSN INDO ACIDATAMA TBK 

29 SULI SUMALINDO LESTARI JAYA TBK 

30 TCID MANDOM INDONESIA TBK. 

31 TPIA TRI POLYTA INDONESIA TBK 

32 TSPC TEMPO SCAN PACIFIC TBK 



 
 

 

33 TURI TUNAS RIDEAN TBK 

34 UNTX UNITEX TBK 

35 UNVR UNILEVER INDONESIA TBK 

36 YPAS YANAPRIMA HASTAPERSADA TBK 

 



 
 

 

Lampiran 2. SPSS 

Hipotesis 1 

 Variables Entered/Removed(b) 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 km, ci, ki, 

ka(a) 
. Enter 

a  All requested variables entered. 

b  Dependent Variable: dacc 
 

 Model Summary(b) 

Model R R Square 

Adjusted 

R Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 

.211(a) .044 .008 

2145597801

2369160.00

000 

1.383 

a  Predictors: (Constant), km, ci, ki, ka 

b  Dependent Variable: dacc 

 

 



 
 

 

 

 ANOVA(b) 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 22647030703507360000000

00000000000.000 
4 

566175767587684000

000000000000000.000 
1.230 .303(a) 

  Residual 48798053201530500000000

000000000000.000 
106 

460358992467269000

000000000000000.000 
    

  Total 51062756271881200000000

000000000000.000 
110       

a  Predictors: (Constant), km, ci, ki, ka 

b  Dependent Variable: dacc 

Coefficientsa

9E+015 2E+016 .506 .614

-4E+015 5E+015 -.100 -.941 .349 .804 1.244

-2E+016 2E+016 -.126 -1.296 .198 .960 1.042

1E+016 9E+015 .124 1.279 .204 .953 1.050

2E+016 2E+016 .089 .833 .407 .799 1.251

(Constant)

ka

ci

ki

km

Model

1

B Std.  Error

Unstandardized

Coeff icients

Beta

Standardized

Coeff icients

t Sig. Tolerance VIF

Collinearity  Statistics

Dependent Variable: dacca. 



 
 

 

 

Hipotesis 2 

 

 

Collinearity Diagnosticsa

4.024 1.000 .00 .00 .00 .01 .01

.820 2.216 .00 .00 .00 .00 .76

.090 6.695 .01 .03 .08 .94 .01

.059 8.293 .02 .11 .76 .00 .02

.008 21.777 .98 .87 .16 .05 .20

Dimension

1

2

3

4

5

Model

1

Eigenvalue

Condition

Index (Constant) ka ci ki km

Variance Proportions

Dependent Variable:  dacca. 

Variables Entered/Removedb

dacca . Enter

Model

1

Variables

Entered

Variables

Removed Method

All requested v ariables entered.a. 

Dependent  Variable: lnpbvb. 



 
 

 

 

 

 

Model Summaryb

.216a .047 .037 .90942 1.242

Model

1

R R Square

Adjusted

R Square

Std.  Error of

the Estimate

Durbin-

Watson

Predictors:  (Constant), dacca. 

Dependent Variable: lnpbvb. 

ANOVAb

4.116 1 4.116 4.977 .028a

84.359 102 .827

88.476 103

Regression

Residual

Total

Model

1

Sum of

Squares df Mean Square F Sig.

Predictors:  (Constant), dacca. 

Dependent Variable: lnpbvb. 



 
 

 

 

 

Coefficientsa

-.023 .092 -.246 .806

-9.0E-018 .000 -.216 -2.231 .028 1.000 1.000

(Constant)

dacc

Model

1

B Std. Error

Unstandardized

Coeff icients

Beta

Standardized

Coeff icients

t Sig. Tolerance VIF

Collinearity  Statistics

Dependent Variable: lnpbva. 

Residuals Statisticsa

-.0775 1.4861 .0301 .19991 104

-1.64042 3.38362 .00000 .90500 104

-.538 7.283 .000 1.000 104

-1.804 3.721 .000 .995 104

Predicted Value

Residual

Std.  Predicted Value

Std.  Residual

Minimum Maximum Mean Std.  Deviation N

Dependent Variable: lnpbva. 

Collinearity Diagnosticsa

1.257 1.000 .37 .37

.743 1.300 .63 .63

Dimension

1

2

Model

1

Eigenvalue

Condition

Index (Constant) dacc

Variance Proportions

Dependent Variable:  lnpbva. 



 
 

 

 

Hipotesis 3 

 

 

Variables Entered/Removedb

km, ci, ki,

ka
a . Enter

Model

1

Variables

Entered

Variables

Removed Method

All requested v ariables entered.a. 

Dependent Variable: lnpbvb. 

Model Summaryb

.535a .286 .257 .79881 1.309

Model

1

R R Square

Adjusted

R Square

Std.  Error of

the Estimate

Durbin-

Watson

Predictors:  (Constant), km, ci, ki, kaa. 

Dependent Variable: lnpbvb. 



 
 

 

 

 

 

ANOVAb

25.305 4 6.326 9.914 .000a

63.171 99 .638

88.476 103

Regression

Residual

Total

Model

1

Sum of

Squares df Mean Square F Sig.

Predictors:  (Constant), km, ci,  ki,  kaa. 

Dependent Variable: lnpbvb. 

Coefficientsa

-2.397 .670 -3.580 .001

.225 .172 .124 1.306 .195 .801 1.248

4.054 .734 .481 5.525 .000 .952 1.050

.357 .353 .088 1.011 .314 .949 1.054

-1.312 .912 -.137 -1.439 .153 .800 1.251

(Constant)

ka

ci

ki

km

Model

1

B Std.  Error

Unstandardized

Coeff icients

Beta

Standardized

Coeff icients

t Sig. Tolerance VIF

Collinearity  Statistics

Dependent Variable: lnpbva. 



 
 

 

 
 

 
 

 

 

 

Collinearity Diagnosticsa

4.023 1.000 .00 .00 .00 .01 .01

.815 2.221 .00 .00 .00 .00 .76

.095 6.514 .01 .03 .05 .94 .01

.058 8.313 .01 .11 .77 .00 .02

.009 21.260 .98 .86 .17 .04 .20

Dimension

1

2

3

4

5

Model

1

Eigenvalue

Condition

Index (Constant) ka ci ki km

Variance Proportions

Dependent Variable:  lnpbva. 

Residuals Statisticsa

-.6164 1.8236 .0301 .49566 104

-1.54548 1.68535 .00000 .78314 104

-1.304 3.618 .000 1.000 104

-1.935 2.110 .000 .980 104

Predicted Value

Residual

Std.  Predicted Value

Std.  Residual

Minimum Maximum Mean Std.  Deviation N

Dependent Variable: lnpbva. 




