
 

LAMPIRAN 1 

 Data Discretionary Accruals 

No Stock Perusahaan 

DACC 

2005 2006 

1 ADMG PT. Polychem Indonesia -0.0036 0.01481 

2 ASII PT. Astra International 0.21615 -0.08541 

3 GGRM PT. Gudang Garam 0.03999 -0.01725 

4 GJTL PT. Gajah Tunggal 0.06322 0.01364 

5 INDF PT. Indofood Sukses Makmur -0.01035 -0.02984 

6 INKP PT. Indah Kiat Pulp and Paper 0.0233 -0.05927 

7 INTP PT. Indocement Tunggal Prakasa 0.0032 0.00299 

8 HMSP PT. HM Sampoerna 0.05368 0.02108 

9 KBLF PT. Kalbe Farma 0.06543 0.02642 

10 SMCB PT. Holcim Indonesia -0.00759 0.0314 

11 TKIM PT. Pabrik Kertas Tjiwi Kimia 0.01445 0.00233 

12 SULI PT. Sumalindo Lestari Jaya 0.01888 0.08932 

13 TSPC PT. Tempo Scan Pasific 0.01808 0.03382 

14 UNTR PT. United Tractor 0.04634 -0.02453 

15 AKRA PT. AKR Corporindo 0.07894 -0.01301 

16 BRPT PT. Barito Pasific 0.37439 0.2358 

17 SMGR PT. Semen Gresik -0.0351 -0.04278 

18 CEKA PT. Cahaya Kalbar 0.04193 -0.10356 

19 RMBA PT. Bentoel Internetional Investama 0.03066 0.16043 

20 DAVO PT. Davomas Abadi 0.05369 0.14366 

21 STTP PT. Siantar Top 0.04189 0.04579 

22 SIPD PT. Sierad Produce 0.0358 0.07658 

23 SMAR PT. Smart 0.02204 0.07933 

24 INDR PT. Indorama Syntetics 0.05676 -0.0028 

25 RICY PT. Ricky Putra Globalindo 0.03829 0.09137 

26 SPMA PT. Suparma 0.06317 0.06531 

 



 

LAMPIRAN 1 (Lanjutan) 

 Data Discretionary Accruals 

27 CLPI PT. Colorpak Indonesia -0.03078 0.19147 

28 LTLS PT. Lautan Luas 0.02035 0.01411 

29 IGAR PT. Kageo Igar Jaya 0.02183 -0.03853 

30 LMPI PT. Langgeng Makmur Industry 0.02801 0.02256 

31 TRST PT. Trias Sentosa 0.05303 -0.00871 

32 INAI PT. Indal Aluminium Industry 0.0192 0.21484 

33 PICO PT. Pelangi Indah Canindo -0.01636 0.18413 

34 KDSI PT. Kedawung Setia Industrial 0.03341 0.13149 

35 ARNA PT. Arwana Citramulia -0.02264 0.03112 

36 IKAI PT. Intikeramik Alamasri Industry 0.001 -0.00764 

37 VOKS PT. Voksel Electric -0.02223 0.17657 

38 MTDL PT. Metrodata Electronics -0.08448 0.02516 

39 ASGR PT. Astra Graphia -0.12653 -0.10552 

40 MLPL PT. Multipolar 0.02044 -0.05289 

41 AUTO PT. Astra Otoparts 0.06015 0.02842 

42 GDYR PT. Goodyear Indonesia -0.07008 -0.03264 

43 HEXA PT. Hexindo Adiperkasa 0.54989 -0.05448 

44 INTA PT. Intraco Penta 0.02203 0.07514 

45 SMSM PT. Selamat Sempurna -0.09954 0.0392 

46 TURI PT. Tunas Ridean 0.2174 -0.07909 

47 DVLA PT. Darya-Varia Laboratoria 0.00719 0.00004 

48 INAF PT. Indofarma 0.14063 -0.10197 

49 KAEF  PT. Kimia Farma 0.04706 -0.05091 

50 MERK PT. Merck -0.04361 -0.02015 

51 TCID PT. Mandom Indonesia 0.01748 0.06398 

52 MRAT PT. Mustika Ratu -0.00005 0.03313 

Sumber : Data yang diolah 

 



 

LAMPIRAN 2 

 Data Bid-Ask Spread 

No Stock Perusahaan 

SPREAD 

2005 2006 

1 ADMG PT. Polychem Indonesia 0.01048 0.02456 

2 ASII PT. Astra International 0.00641 0.00563 

3 GGRM PT. Gudang Garam 0.00745 0.01092 

4 GJTL PT. Gajah Tunggal 0.01564 0.01923 

5 INDF PT. Indofood Sukses Makmur 0.01197 0.00635 

6 INKP PT. Indah Kiat Pulp and Paper 0.00987 0.0116 

7 INTP PT. Indocement Tunggal Prakasa 0.00584 0.01105 

8 HMSP PT. HM Sampoerna 0.00822 0.0126 

9 KBLF PT. Kalbe Farma 0.00766 0.01025 

10 SMCB PT. Holcim Indonesia 0.01652 0.01558 

11 TKIM PT. Pabrik Kertas Tjiwi Kimia 0.00858 0.0088 

12 SULI PT. Sumalindo Lestari Jaya 0.01876 0.01351 

13 TSPC PT. Tempo Scan Pasific 0.00898 0.01229 

14 UNTR PT. United Tractor 0.00561 0.00799 

15 AKRA PT. AKR Corporindo 0.02032 0.02101 

16 BRPT PT. Barito Pasific 0.01889 0.01347 

17 SMGR PT. Semen Gresik 0.01194 0.00335 

18 CEKA PT. Cahaya Kalbar 0.06355 0.1218 

19 RMBA PT. Bentoel Internetional Investama 0.02988 0.02212 

20 DAVO PT. Davomas Abadi 0.02448 0.01725 

21 STTP PT. Siantar Top 0.06034 0.02631 

22 SIPD PT. Sierad Produce 0.04178 0.01719 

23 SMAR PT. Smart 0.02818 0.01656 

24 INDR PT. Indorama Syntetics 0.01341 0.03301 

25 RICY PT. Ricky Putra Globalindo 0.06101 0.0195 

26 SPMA PT. Suparma 0.02605 0.02465 

 



 

LAMPIRAN 2 (Lanjutan) 

 Data Bid-Ask Spread 

27 CLPI PT. Colorpak Indonesia 0.00675 0.00633 

28 LTLS PT. Lautan Luas 0.01884 0.01308 

29 IGAR PT. Kageo Igar Jaya 0.01521 0.01359 

30 LMPI PT. Langgeng Makmur Industry 0.0398 0.30416 

31 TRST PT. Trias Sentosa 0.00161 0.03862 

32 INAI PT. Indal Aluminium Industry 0.03085 0.03464 

33 PICO PT. Pelangi Indah Canindo 0.16187 0.21004 

34 KDSI PT. Kedawung Setia Industrial 0.04355 0.03985 

35 ARNA PT. Arwana Citramulia 0.35643 0.04346 

36 IKAI PT. Intikeramik Alamasri Industry 0.05307 0.05127 

37 VOKS PT. Voksel Electric 0.01866 0.05479 

38 MTDL PT. Metrodata Electronics 0.00579 0.01356 

39 ASGR PT. Astra Graphia 0.01247 0.01715 

40 MLPL PT. Multipolar 0.02583 0.00955 

41 AUTO PT. Astra Otoparts 0.06825 0.02144 

42 GDYR PT. Goodyear Indonesia 0.11374 0.03808 

43 HEXA PT. Hexindo Adiperkasa 0.0121 0.01927 

44 INTA PT. Intraco Penta 0.01769 0.01639 

45 SMSM PT. Selamat Sempurna 0.04142 0.22504 

46 TURI PT. Tunas Ridean 0.04488 0.05325 

47 DVLA PT. Darya-Varia Laboratoria 0.02121 0.03754 

48 INAF PT. Indofarma 0.02064 0.01112 

49 KAEF  PT. Kimia Farma 0.01965 0.00948 

50 MERK PT. Merck 0.05354 0.03808 

51 TCID PT. Mandom Indonesia 0.07255 0.01555 

52 MRAT PT. Mustika Ratu 0.01157 0.09757 

Sumber: Data yang diolah 

 



 

LAMPIRAN 3 

 Data Ukuran Perusahaan 

No Stock Perusahaan 

SIZE 

2005 2006 

1 ADMG PT. Polychem Indonesia 11.891 11.7 

2 ASII PT. Astra International 13.297 13.556 

3 GGRM PT. Gudang Garam 12.536 12.351 

4 GJTL PT. Gajah Tunggal 12.47 12.194 

5 INDF PT. Indofood Sukses Makmur 12.887 13.047 

6 INKP PT. Indah Kiat Pulp and Paper 13.034 12.411 

7 INTP PT. Indocement Tunggal Prakasa 12.664 12.714 

8 HMSP PT. HM Sampoerna 13.667 11.257 

9 KBLF PT. Kalbe Farma 12.637 12.876 

10 SMCB PT. Holcim Indonesia 12.357 12.458 

11 TKIM PT. Pabrik Kertas Tjiwi Kimia 12.555 11.789 

12 SULI PT. Sumalindo Lestari Jaya 11.595 12.698 

13 TSPC PT. Tempo Scan Pasific 11.354 11.953 

14 UNTR PT. United Tractor 12.997 13.048 

15 AKRA PT. AKR Corporindo 11.744 12.045 

16 BRPT PT. Barito Pasific 11.895 12.156 

17 SMGR PT. Semen Gresik 11.884 12.949 

18 CEKA PT. Cahaya Kalbar 11.475 10.262 

19 RMBA PT. Bentoel Internetional Investama 11.826 12.246 

20 DAVO PT. Davomas Abadi 10.156 11.684 

21 STTP PT. Siantar Top 10.287 9.468 

22 SIPD PT. Sierad Produce 10.291 10.648 

23 SMAR PT. Smart 10.32 12.005 

24 INDR PT. Indorama Syntetics 10.818 10.447 

25 RICY PT. Ricky Putra Globalindo 10.65 11.207 

26 SPMA PT. Suparma 10.847 10.634 

 



 

LAMPIRAN 3 (Lanjutan) 

 Data Ukuran Perusahaan 

27 CLPI PT. Colorpak Indonesia 9.988 10.883 

28 LTLS PT. Lautan Luas 11.684 10.87 

29 IGAR PT. Kageo Igar Jaya 10.684 10.465 

30 LMPI PT. Langgeng Makmur Industry 10.113 9.93 

31 TRST PT. Trias Sentosa 10.869 10.307 

32 INAI PT. Indal Aluminium Industry 10.27 10.134 

33 PICO PT. Pelangi Indah Canindo 8.36 8.769 

34 KDSI PT. Kedawung Setia Industrial 8.65 9.849 

35 ARNA PT. Arwana Citramulia 9.064 10.231 

36 IKAI PT. Intikeramik Alamasri Industry 10.189 9.899 

37 VOKS PT. Voksel Electric 9.631 10.72 

38 MTDL PT. Metrodata Electronics 10.828 10.41 

39 ASGR PT. Astra Graphia 11.617 11.389 

40 MLPL PT. Multipolar 11.907 11.356 

41 AUTO PT. Astra Otoparts 11.481 11.259 

42 GDYR PT. Goodyear Indonesia 9.182 8.82 

43 HEXA PT. Hexindo Adiperkasa 10.815 11.336 

44 INTA PT. Intraco Penta 11.051 10.645 

45 SMSM PT. Selamat Sempurna 9.827 9.585 

46 TURI PT. Tunas Ridean 11.221 10.847 

47 DVLA PT. Darya-Varia Laboratoria 10.578 11.982 

48 INAF PT. Indofarma 11.189 10.697 

49 KAEF  PT. Kimia Farma 10.956 10.856 

50 MERK PT. Merck 10.255 10.589 

51 TCID PT. Mandom Indonesia 10.26 10.643 

52 MRAT PT. Mustika Ratu 10.453 10.442 

Sumber: Data yang diolah 

 



 

LAMPIRAN 4 

 Data Pertumbuhan Perusahaan 

No Stock Perusahaan 

Growth 

2005 2006 

1 ADMG PT. Polychem Indonesia -0.909 -7.366 

2 ASII PT. Astra International 0.01 -0.32 

3 GGRM PT. Gudang Garam 0.056 -0.467 

4 GJTL PT. Gajah Tunggal -0.275 -0.659 

5 INDF PT. Indofood Sukses Makmur -0.672 4.332 

6 INKP PT. Indah Kiat Pulp and Paper 0.979 22.15 

7 INTP PT. Indocement Tunggal Prakasa 5.375 -0.199 

8 HMSP PT. HM Sampoerna 0.196 0.482 

9 KBLF PT. Kalbe Farma 0.755 0.036 

10 SMCB PT. Holcim Indonesia 0.373 -1.527 

11 TKIM PT. Pabrik Kertas Tjiwi Kimia 1.21 -4.22 

12 SULI PT. Sumalindo Lestari Jaya -0.996 -5.134 

13 TSPC PT. Tempo Scan Pasific -0.085 -0.082 

14 UNTR PT. United Tractor -0.045 -0.115 

15 AKRA PT. AKR Corporindo 0.545 0.074 

16 BRPT PT. Barito Pasific 5.79 -0.99 

17 SMGR PT. Semen Gresik 1.009 0.267 

18 CEKA PT. Cahaya Kalbar 0.15 -0.159 

19 RMBA PT. Bentoel Internetional Investama -0.059 0.275 

20 DAVO PT. Davomas Abadi 0.107 0.55 

21 STTP PT. Siantar Top 0.016 -0.021 

22 SIPD PT. Sierad Produce -0.077 -0.038 

23 SMAR PT. Smart 0.157 0.156 

24 INDR PT. Indorama Syntetics 0.06 -0.028 

25 RICY PT. Ricky Putra Globalindo 0.403 0.238 

26 SPMA PT. Suparma 0.006 0.046 

 



 

LAMPIRAN 4 (Lanjutan) 

 Data Pertumbuhan Perusahaan 

27 CLPI PT. Colorpak Indonesia 0.306 0.239 

28 LTLS PT. Lautan Luas 0.127 0.183 

29 IGAR PT. Kageo Igar Jaya -0.032 0.056 

30 LMPI PT. Langgeng Makmur Industry -0.008 0.003 

31 TRST PT. Trias Sentosa 0.101 -0.04 

32 INAI PT. Indal Aluminium Industry 0.172 0.121 

33 PICO PT. Pelangi Indah Canindo 0.032 0.078 

34 KDSI PT. Kedawung Setia Industrial 0.016 0.142 

35 ARNA PT. Arwana Citramulia 0.233 0.313 

36 IKAI PT. Intikeramik Alamasri Industry -0.064 -0.03 

37 VOKS PT. Voksel Electric 0.012 0.139 

38 MTDL PT. Metrodata Electronics 0.073 0.13 

39 ASGR PT. Astra Graphia -0.091 0.127 

40 MLPL PT. Multipolar 0.125 0.364 

41 AUTO PT. Astra Otoparts 0.243 0 

42 GDYR PT. Goodyear Indonesia 0.026 0.006 

43 HEXA PT. Hexindo Adiperkasa 0.681 0.126 

44 INTA PT. Intraco Penta 0.138 -0.063 

45 SMSM PT. Selamat Sempurna 0.019 0.081 

46 TURI PT. Tunas Ridean 0.25 0.049 

47 DVLA PT. Darya-Varia Laboratoria 0.277 0.012 

48 INAF PT. Indofarma -0.01 0.324 

49 KAEF  PT. Kimia Farma 0.004 0.071 

50 MERK PT. Merck 0.088 0.297 

51 TCID PT. Mandom Indonesia 0.155 0.232 

52 MRAT PT. Mustika Ratu -0.013 0.004 

Sumber: Data yang diolah 

 



 

LAMPIRAN 5 

 Data Debt Assets Ratio 

No Stock Perusahaan 

DAR 

2005 2006 

1 ADMG PT. Polychem Indonesia 0.66 0.69 

2 ASII PT. Astra International 0.48 0.54 

3 GGRM PT. Gudang Garam 0.41 0.39 

4 GJTL PT. Gajah Tunggal 0.73 0.71 

5 INDF PT. Indofood Sukses Makmur 0.68 0.65 

6 INKP PT. Indah Kiat Pulp and Paper 0.61 0.65 

7 INTP PT. Indocement Tunggal Prakasa 0.47 0.37 

8 HMSP PT. HM Sampoerna 0.6 0.54 

9 KBLF PT. Kalbe Farma 0.39 0.23 

10 SMCB PT. Holcim Indonesia 0.75 0.7 

11 TKIM PT. Pabrik Kertas Tjiwi Kimia 0.7 0.74 

12 SULI PT. Sumalindo Lestari Jaya 0.83 0.71 

13 TSPC PT. Tempo Scan Pasific 0.2 0.18 

14 UNTR PT. United Tractor 0.61 0.59 

15 AKRA PT. AKR Corporindo 0.42 0.48 

16 BRPT PT. Barito Pasific 0.54 0.39 

17 SMGR PT. Semen Gresik 0.38 0.26 

18 CEKA PT. Cahaya Kalbar 0.46 0.31 

19 RMBA PT. Bentoel Internetional Investama 0.4 0.49 

20 DAVO PT. Davomas Abadi 0.55 0.64 

21 STTP PT. Siantar Top 0.31 0.27 

22 SIPD PT. Sierad Produce 0.18 0.13 

23 SMAR PT. Smart 0.58 0.51 

24 INDR PT. Indorama Syntetics 0.58 0.6 

25 RICY PT. Ricky Putra Globalindo 0.39 0.43 

26 SPMA PT. Suparma 0.69 0.68 

 



 

LAMPIRAN 5 (Lanjutan) 

 Data Debt Assets Ratio 

27 CLPI PT. Colorpak Indonesia 0.46 0.51 

28 LTLS PT. Lautan Luas 0.65 0.67 

29 IGAR PT. Kageo Igar Jaya 0.26 0.27 

30 LMPI PT. Langgeng Makmur Industry 0.26 0.26 

31 TRST PT. Trias Sentosa 0.54 0.52 

32 INAI PT. Indal Aluminium Industry 0.91 0.9 

33 PICO PT. Pelangi Indah Canindo 0.78 0.79 

34 KDSI PT. Kedawung Setia Industrial 0.79 0.65 

35 ARNA PT. Arwana Citramulia 0.52 0.6 

36 IKAI PT. Intikeramik Alamasri Industry 0.85 0.69 

37 VOKS PT. Voksel Electric 0.44 0.45 

38 MTDL PT. Metrodata Electronics 0.54 0.61 

39 ASGR PT. Astra Graphia 0.45 0.49 

40 MLPL PT. Multipolar 0.56 0.66 

41 AUTO PT. Astra Otoparts 0.38 0.35 

42 GDYR PT. Goodyear Indonesia 0.4 0.38 

43 HEXA PT. Hexindo Adiperkasa 0.68 0.71 

44 INTA PT. Intraco Penta 0.64 0.63 

45 SMSM PT. Selamat Sempurna 0.34 0.33 

46 TURI PT. Tunas Ridean 0.75 0.76 

47 DVLA PT. Darya-Varia Laboratoria 0.29 0.26 

48 INAF PT. Indofarma 0.49 0.59 

49 KAEF  PT. Kimia Farma 0.28 0.31 

50 MERK PT. Merck 0.17 0.17 

51 TCID PT. Mandom Indonesia 0.16 0.1 

52 MRAT PT. Mustika Ratu 0.12 0.09 

Sumber: Data yang diolah 

 



 

LAMPIRAN 6  

 Data Kinerja Masa Kini 

No Stock Perusahaan 

CRP 

2005 2006 

1 ADMG PT. Polychem Indonesia 0.092 -0.06 

2 ASII PT. Astra International 0.139 0.079 

3 GGRM PT. Gudang Garam 0.092 0.046 

4 GJTL PT. Gajah Tunggal 0.055 0.016 

5 INDF PT. Indofood Sukses Makmur 0.008 0.045 

6 INKP PT. Indah Kiat Pulp and Paper 0.002 -0.032 

7 INTP PT. Indocement Tunggal Prakasa 0.757 0.056 

8 HMSP PT. HM Sampoerna 0.206 0.296 

9 KBLF PT. Kalbe Farma 0.217 0.143 

10 SMCB PT. Holcim Indonesia -0.044 0.024 

11 TKIM PT. Pabrik Kertas Tjiwi Kimia 0.009 -0.028 

12 SULI PT. Sumalindo Lestari Jaya 0.001 -0.043 

13 TSPC PT. Tempo Scan Pasific 0.139 0.116 

14 UNTR PT. United Tractor 0.155 0.088 

15 AKRA PT. AKR Corporindo 0.07 0.065 

16 BRPT PT. Barito Pasific 0.206 0.003 

17 SMGR PT. Semen Gresik 0.153 0.178 

18 CEKA PT. Cahaya Kalbar -0.129 0.046 

19 RMBA PT. Bentoel Internetional Investama 0.055 0.079 

20 DAVO PT. Davomas Abadi 0.057 0.112 

21 STTP PT. Siantar Top 0.023 0.03 

22 SIPD PT. Sierad Produce -0.098 0.035 

23 SMAR PT. Smart 0.077 0.137 

24 INDR PT. Indorama Syntetics 0.039 0.003 

25 RICY PT. Ricky Putra Globalindo 0.136 0.092 

26 SPMA PT. Suparma 0.006 0.018 

 



 

LAMPIRAN 6 (Lanjutan) 

 Data Kinerja Masa Kini 

27 CLPI PT. Colorpak Indonesia 0.095 0.071 

28 LTLS PT. Lautan Luas 0.037 0.018 

29 IGAR PT. Kageo Igar Jaya 0.049 0.036 

30 LMPI PT. Langgeng Makmur Industry 0.256 0.007 

31 TRST PT. Trias Sentosa 0.009 0.012 

32 INAI PT. Indal Aluminium Industry -0.051 0.026 

33 PICO PT. Pelangi Indah Canindo 0.007 0.007 

34 KDSI PT. Kedawung Setia Industrial -0.02 0.005 

35 ARNA PT. Arwana Citramulia 0.12 0.077 

36 IKAI PT. Intikeramik Alamasri Industry 0.009 0.004 

37 VOKS PT. Voksel Electric 0.066 0.086 

38 MTDL PT. Metrodata Electronics 0.027 0.032 

39 ASGR PT. Astra Graphia 0.063 0.107 

40 MLPL PT. Multipolar 0.12 0.008 

41 AUTO PT. Astra Otoparts 0.115 0.093 

42 GDYR PT. Goodyear Indonesia -0.016 0.056 

43 HEXA PT. Hexindo Adiperkasa 0.154 0.037 

44 INTA PT. Intraco Penta 0.023 0.008 

45 SMSM PT. Selamat Sempurna 0.092 0.1 

46 TURI PT. Tunas Ridean 0.066 0.008 

47 DVLA PT. Darya-Varia Laboratoria 0.166 0.095 

48 INAF PT. Indofarma 0.018 0.029 

49 KAEF  PT. Kimia Farma 0.045 0.037 

50 MERK PT. Merck 0.288 0.396 

51 TCID PT. Mandom Indonesia 0.197 0.183 

52 MRAT PT. Mustika Ratu 0.029 0.031 

Sumber: Data yang diolah 

 



 

LAMPIRAN 7 

 Uji Heteroskedastisitas (Uji White) 

 

White Heteroskedasticity Test: 

F-statistic 3.465386     Probability 0.001931 

Obs*R-squared 33.80588     Probability 0.027468 

Test Equation: 

Dependent Variable: RESID^2 

Method: Least Squares 

Date: 12/22/09   Time: 12:24 

Sample: 3 104 

Included observations: 46 

Excluded observations: 56 

Variable Coefficient Std. Error t-Statistic Prob.   

C 51.57132 30.08934 1.71394 0.0989 

SPREAD -8.887363 12.49339 -0.711365 0.4834 

SPREAD^2 0.584275 0.59122 0.988252 0.3325 

SPREAD*SIZE 1.121603 1.141212 0.982818 0.3351 

SPREAD*G -2.111041 1.139167 -1.853145 0.0757 

SPREAD*DAR -4.698816 3.37258 -1.393241 0.1758 

SPREAD*CRP -8.235215 4.293195 -1.918202 0.0666 

SIZE -10.52356 7.26364 -1.4488 0.1598 

SIZE^2 0.519688 0.398569 1.303885 0.2042 

SIZE*G -1.809512 0.541909 -3.339145 0.0026 

SIZE*DAR 0.454271 1.178747 0.385385 0.7032 

SIZE*CRP -4.766018 2.599543 -1.833406 0.0787 

G 16.83939 5.738168 2.934627 0.0071 

G^2 0.682124 0.519938 1.311934 0.2015 

G*DAR 2.492672 3.403012 0.73249 0.4707 

G*CRP 4.264721 6.782921 0.628744 0.5352 



 

LAMPIRAN 7 (Lanjutan) 

 Uji Heteroskedastisitas (Uji White) 

 

DAR 3.484444 20.06413 0.173665 0.8635 

DAR^2 -6.02444 7.861678 -0.766305 0.4507 

DAR*CRP -21.51083 22.47156 -0.957247 0.3476 

CRP 54.35987 40.75625 1.33378 0.1943 

CRP^2 -2.111398 11.38839 -0.185399 0.8544 

R-squared 0.73491     Mean dependent var 1.039936 

Adjusted R-squared 0.522839     S.D. dependent var 1.31914 

S.E. of regression 0.911221     Akaike info criterion 2.955215 

Sum squared resid 20.75808     Schwarz criterion 3.790029 

Log likelihood -46.96993     F-statistic 3.465386 

Durbin-Watson stat 1.372617     Prob(F-statistic) 0.001931 

Sumber: Data yang diolah 
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