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NO KODE Nama Perusahaan 

1 ADES Akasha Wira Internasional Tbk 

2 AGAR Asia Sejahtera Mina Tbk 

3 AKRA AKR Corporindo Tbk 

4 ALMI Alumindo Light Mental Industry Tbk 

5 APLI Asiplast Industries Tbk 

6 ARGO Argo Pantes Tbk 

7 ARKA Arkha Jayanti Persada Tbk 

8 BAJA Saranacentral Bajatama Tbk 

9 BAPI Bhakti Agung Propertindo Tbk 

10 BAYU Bayu Buana Tbk 

11 BCIC J Trust Bank Tbk 

12 BEBS Berkah Beton Sadaya Tbk 

13 BEEF Estika Tata Tiara Tbk 

14 BIKE Sepeda Bersama Indonesia Tbk 

15 BIMA Primanrindo Asia Infrastructure Tbk 

16 BOLT Garuda Metalindo 

17 BTEK Bumi Teknokultura Unggul Tbk 

18 BUDI budi Strach & sweetener Tbk 

19 BWPT Eagle High Plantation Tbk 

20 CAMP Campina Ice Cream Industry Tbk 

21 CCSI Communication Cable Systems Indonesia Tbk 

22 CEKA Wilmar Cahaya Indonesia Tbk 

23 CINT Chitose Internasional Tbk 

24 CLEO Sariguna Primatirta Tbk 

25 CLPI Colorpark Indonesia Tbk 

26 CPIN Charoen Pokphand Indonesia Tbk 

27 CSIS Cahayasakti Investindo Sukses Tbk 

28 CTRP Ciputra Prorperty Tbk 

29 DAYA Duta Intijaya Tbk 

30 DMAS Puradelta Lestari Tbk 

31 DVLA Darya Varia Laboratoria Tbk 

32 ELSA Elnusa Tbk 

33 EPMT Enseval Putera Megatrading Tbk 

34 ESIP Sinergi Inti Plastindo Tbk 

35 FASW Fajar Surya Wisesa Tbk 

36 FMII Fortune Mate Indonesia Tbk 

37 GDST Gunawan Dianjaya Steel Tbk 

38 GGRM Gudang Garam Tbk 

39 GOOD Garudafood Putra Putri Jaya Tbk 

40 HEL Jaya Trishindo Tbk 

41 HKMU HK Metals Utama Tbk 



42 HOKI Buyung Poetra Sembada Tbk 

43 HRTA Hardianta Abadi Tbk 

44 IGAR Champion Pacific Indonesia Tbk 

45 IIKP Inti Agri Resources Tbk 

46 INCI Intanwijaya Internasional Tbk 

47 INDF Indofood Sukses Makmur Tbk 

48 INDS Indospring Tbk 

49 INOV Inocycle Teghnology Group Tbk 

50 INPP Indonesian Paraside Property Tbk 

51 INTP Indocement Tunggal Prakarsa Tbk 

52 IRRA Itama Ranoraya Tbk 

53 ISSP Steel pipe Industry of Indonesia Tbk 

54 JPFA Japfa Comfeed Indonesia Tbk 

55 KEJU Mulia Boga Raya Tbk 

56 KIAS Keramika Indonesia Assosiasi Tbk 

57 KINO  Kino Indonesia Tbk 

58 KSDI Kedawung Setra Industrial Tbk 

59 LMSH Lionmesh Prima Tbk 

60 MAPI Mitra Adiperkarsa Tbk 

61 MBTO Marina Berto Tbk 

62 MLIA Mulia Industrindo Tbk 

63 MPMX Mitra Pinasthika Mustika Tbk 

64 MYOR Mayora Indah Tbk 

65 PHIC Pupuk Indonesia Tbk 

66 PNLF Panin Financial Tbk 

67 POOL Pool Advista Indonesia TBk 

68 PSKT Red Planet Indonesia Tbk 

69 PURA Putra Rajawali Kencana Tbk 

70 RAIS Ramayana Lestari Sentosa Tbk 

71 RANC Supra Boga Lestari Tbk 

72 SINI Singaraja Putra Tbk 

73 SKLT  Sekar Laut Tbk 

74 SKRN Superkrane Mitra Utama Tbk 

75 SMBR Semen Baturaja Tbk 

76 SMSM Selamat Sempurna 

77 STTP Siantar Top Tbk 

78 TCPI Transcoal Pacific Tbk 

79 TGRA Terregra Asia Energy Tbk 

80 TINS Timah Tbk 

81 TOTO Surya Toto Indonesia Tbk 

82 TRIS Trisula Internasional Tbk 

83 TRST Trias Sentosa Tbk 

84 TSPCU Tempo Scan Pacific Tbk 



 

 

 

NO KODE X1  X2  X3 X4 X5 Y 

1 ADES 4  Rp            53,090,712,000  0.668385 1.387742 828.6956 77.89474 

2 AGAR 4  Rp                  

346,000,000  

0.013321 5.338694 2.033353 84.21053 

3 AKRA 7  Rp     17,223,041,206,800  9.061732 1.397619 1.008764 75.78947 

4 ALMI 6  Rp            98,560,000,000  309.3298 0.986452 0.007501 92.63158 

5 APLI 1  Rp          133,541,797,200  0.046697 1.00296 1.464324 94.73684 

6 ARGO 4  Rp          738,270,390,000  0.088067 0.121974 2.103021 97.89474 

7 ARKA 7  Rp       3,918,000,000,000  0.057799 1.214821 56.40516 82.10526 

8 BAJA 7  Rp                  

311,400,000  

0.105966 0.775445 10.77687 78.94737 

9 BAPI 2  Rp                  

279,587,000  

0.005719 4.657703 29.25167 72.63158 

10 BAYU 1  Rp            35,322,078,000  0.453391 0.853187 1.154419 75.78947 

11 BCIC 1  Rp       6,708,123,417,680  30.9025 1.085589 1.447031 90.52632 

12 BEBS 4  Rp     13,715,000,000,000  0.077281 0.864834 3.055876 96.84211 

13 BEEF 5  Rp     13,715,000,000,000  0.033905 1.252076 1.458546 91.57895 

14 BIKE 4  Rp          194,000,000,000  7.152201 940.1654 0.260449 93.68421 

15 BIMA 4  Rp            31,625,137,232  0.00386 0.954364 32.95478 98.94737 

16 BOLT 4  Rp       2,280,468,750,000  57.71055 1.798435 1.28242 97.89474 

17 BTEK 6  Rp       2,082,487,336,920  0.022126 2.156351 1.284968 78.94737 

18 BUDI 6  Rp          594,881,000,000  14.88358 0.978723 1.766408 95.78947 

19 BWPT 3  Rp       5,170,147,724,000  28.61779 0.592151 1.787351 95.78947 

20 CAMP 5  Rp       2,059,750,000,000  61.6866 0.01084 0.13423 98.94737 

21 CCSI 8  Rp          350,000,000,000  0.087419 2.069317 0.556808 93.68421 

22 CEKA 5  Rp              1,388,063,000  85.86978 5.113019 0.001969 77.89474 

23 CINT 5  Rp              4,447,415,000  0.009897 1.640033 0.289297 96.84211 

24 CLEO 5  Rp            20,000,000,000  0.033256 1.640033 0.312293 93.68421 

25 CLPI 1  Rp          214,436,950,000  0.044454 1.104662 0.563672 97.89474 

26 CPIN 6  Rp  779,396,940,000,000  0.299059 0.895556 0.454405 82.10526 

27 CSIS 4  Rp          413,012,000,000  0.078921 0.446526 2.457497 78.94737 

28 CTRP 2  Rp       2,006,407,793,280  4.561197 1.95858 1.07349 92.63158 

29 DAYA 6  Rp       1,137,657,101,750  0.0296 188.7401 33.15125 87.36842 

30 DMAS 2  Rp              4,404,300,000  66.18197 12.76859 0.043335 82.10526 

31 DVLA 5  Rp       2,164,935,434,000  120.8233 1.264453 0.006495 80 

85 UANG Pakuan Tbk 

86 ULTJ Ultrajaya Milk Industry & Trading Company Tbk 

87 WICO Wicaksana Overseas International Tbk 

88 WOOD Integra Indocabinet Tbk 

89 AMRT Sumber Alfaria Trijaya 



32 ELSA 7  Rp       2,510,684,000,000  42.08259 1.492045 0.714238 77.89474 

33 EPMT 2  Rp       8,098,833,600,000  78.48781 2.849286 0.438004 84.21053 

34 ESIP 7  Rp       2,829,052,450,800  7.505463 2.699438 1.770795 91.57895 

35 FASW 6  Rp          247,788,878,700  63.31976 0.086768 17.17009 86.31579 

36 FMII 2  Rp       2,721,000,000,000  0.115316 3.23537 0.39299 93.68421 

37 GDST 7  Rp       9,242,500,000,000  64.2347 1.030933 3127.166 74.73684 

38 GGRM 1  Rp              5,483,650,800  0.115298 2.234842 0.530959 98.94737 

39 GOOD 5  Rp     13,836,713,045,625  104.6859 1.182501 0.689639 97.89474 

40 HEL 1  Rp     12,390,651,000,000  0.05509 0.906917 1.561609 74.73684 

41 HKMU 6  Rp     11,978,400,000,000  58.70399 2.047505 1.066041 73.68421 

42 HOKI 5  Rp              1,715,500,000  0.121989 2.678396 0.347461 72.63158 

43 HRTA 1  Rp       1,409,210,294,400  80.55395 0.003687 0.095481 70.52632 

44 IGAR 1  Rp  373,326,528,000,000  0.080369 5.293186 0.180744 93.68421 

45 IIKP 1  Rp       6,115,200,000,000  0.685183 0.950266 12.52052 82.10526 

46 INCI 4  Rp          112,769,711,275  0.770561 3.036134 0.223602 93.68421 

47 INDF 5  Rp  487,335,618,650,000  0.051399 1.066289 0.933974 97.89474 

48 INDS 6  Rp  218,173,701,240,000  48.04028 0.005211 131.3289 77.89474 

49 INOV 4  Rp          849,864,293,000  0.02843 0.995922 2.440109 93.68421 

50 INPP 2  Rp       7,827,380,212,400  0.017645 1.030935 0.430562 94.73684 

51 INTP 4  Rp       2,024,677,434,450  0.086419 2.591755 0.2036 90.52632 

52 IRRA 4  Rp          600,000,000,000  0.186183 1.109235 0.536291 78.94737 

53 ISSP 6  Rp       8,557,027,961,350  7.505463 0.602377 1.227493 94.73684 

54 JPFA 5  Rp            63,210,458,200  0.083939 1.734153 1.306158 98.94737 

55 KEJU 5  Rp          450,670,000,000  0.125783 0.002918 0.045463 98.94737 

56 KIAS 4  Rp       1,492,910,000,000  0.046471 77.97565 0.258029 95.78947 

57 KINO  5  Rp       4,571,430,000,000  1.09776 1.302753 0.676237 92.63158 

58 KSDI 4  Rp  405,000,000,000,000  50.04398 1.169324 1.506284 90.52632 

59 LMSH 4  Rp     71,653,680,000,000  0.025183 5.293186 0.206003 80 

60 MAPI 4  Rp          830,000,000,000  0.139534 6.494174 0.895686 91.57895 

61 MBTO 7  Rp          134,820,000,000  0.17321 1.633437 1.156463 92.63158 

62 MLIA 6  Rp       1,532,753,011,000  92.53388 1.532466 1.437675 78.94737 

63 MPMX 5  Rp       9,046,220,000,000  44.51653 2.128054 0.36193 81.05263 

64 MYOR 5  Rp       7,691,392,705,400  0.102591 2.654598 1.070584 93.68421 

65 PHIC 7  Rp       5,257,415,000,000  0.796973 2.752199 1.526906 94.73684 

66 PNLF 1  Rp       6,404,414,658,600  0.065214 2.494783 0.205671 90.52632 

67 POOL 6  Rp     11,419,618,581,175  47.15318 3.551365 0.000359 87.36842 

68 PSKT 7  Rp          517,561,581,800  0.042137 1.288749 16.51681 91.57895 

69 PURA 4  Rp          885,870,209,840  0.961467 0.755761 0.251526 89.47368 

70 RAIS 1  Rp       5,624,750,000,000  53.18987 3.254509 0.369848 94.73684 

71 RANC 5  Rp          768,163,362,500  0.001769 0.850183 0.793502 95.78947 

72 SINI 4  Rp          742,500,000,000  0.006163 0.744431 25.26278 91.57895 

73 SKLT  6  Rp       1,036,110,750,000  0.042838 1.226804 1.287066 90.52632 

74 SKRN 4  Rp       1,050,000,000,000  0.039964 1.71041 1.477306 87.36842 



75 SMBR 7  Rp     17,381,935,088,000  44.69094 0.213437 1.889233 93.68421 

76 SMSM 6  Rp       8,062,145,616,000  0.226348 3944.681 0.302791 74.73684 

77 STTP 5  Rp       5,895,000,000,000  96.98881 0.001848 3.589661 95.78947 

78 TCPI 4  Rp     16,000,000,000,000  96.38459 1.03365 1.70864 76.84211 

79 TGRA 8  Rp            55,000,000,000  0.004993 1.384226 0.29943 80 

80 TINS 8  Rp     12,450,000,000,000  36.33463 1.892463 1.475572 83.15789 

81 TOTO 7  Rp              3,591,360,000  145.4707 0.002954 501.5053 94.73684 

82 TRIS 6  Rp          100,796,416,316  18.95341 1.230331 0.759523 87.36842 

83 TRST 4  Rp       1,668,744,000,000  15.90797 1.964315 1.092998 85.26316 

84 TSPCU 5  Rp       5,625,000,000,000  70.27201 2.516171 0.448591 92.63158 

85 UANG 1  Rp          605,000,000,000  0.255992 123.5398 0.002325 87.36842 

86 ULTJ 5  Rp     14,326,960,000,000  126.2821 0.004398 163.5439 96.84211 

87 WICO 1  Rp          340,000,000,000  0.027231 3.980929 0.390458 89.47368 

88 WOOD 4  Rp       4,729,687,500,000  0.052706 0.88427 0.876416 91.57895 

89 AMRT 5  Rp  132,878,405,440,000  0.089686 1.035862 2.63385 96.84211 

 

 

Hasil Uji Statistik Deskriptif 

Hasil  

 

 Kolmogorov-Smirnova Shapiro-Wilk 

Statistic df Sig. Statistic df Sig. 

TIPE INDUSTRI .187 267 .000 .916 267 .000 

UKURAN PERUSAHAAN .413 267 .000 .286 267 .000 

KINERJA KEUANGAN 
PROFITABILITAS 

.460 267 .000 .061 267 .000 

KINERJA KEUANGAN 
LIKUIDITAS 

.504 267 .000 .127 267 .000 

LEVERAGE .456 267 .000 .118 267 .000 

ENVIRONMENTAL 
DISCLOSURE 

.169 267 .000 .913 267 .000 

 

 

 

Hasil Uji Multikorelenitas 



Model Collinearity Statistics 

Tolerance VIF 

(Constant)   

TIPE INDUSTRI .983 1.017 

UKURAN PERUSAHAAN .991 1.009 

KINERJA KEUANGAN 
PROFITABILITAS 

1.000 1.000 

KINERJA KEUANGAN 
LIKUIDITAS 

.993 1.008 

LEVERAGE .988 1.012 

 

 

Hasil Uji Autokorelasi 

Model R R Square Adjusted R 
Square 

Std. Error of the 
Estimate 

Durbin-
Watson 

1 .298a .089 .071 7.7054748199 1.481 

 

Hasil Uji Heteroskedesitas 

Model Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 89.192 1.192  74.838 .000 

TIPE INDUSTRI -.808 .242 -.020 -.332 .740 

UKURAN 
PERUSAHAAN 

-6.700.016 .000 -.009 -.153 .878 

KINERJA KEUANGAN 
PROFITABILITAS 

.000 .001 -.022 -.371 .711 

KINERJA KEUANGAN 
LIKUIDITAS 

-.002 .001 -.0229 -.3864 .000 

LEVERAGE -.005 .002 -.188 -.3164 .002 

 

 

 

 



Hasil Uji Regresi Linear Berganda 

Model Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 89.192 1.192  74.838 .000 

TIPE INDUSTRI -.808 .242 -.020 -.332 .740 

UKURAN 
PERUSAHAAN 

-6.700.016 .000 -.009 -.153 .878 

KINERJA KEUANGAN 
PROFITABILITAS 

.000 .001 -.022 -.371 .711 

KINERJA KEUANGAN 
LIKUIDITAS 

-.002 .001 -.0229 -.3864 .000 

LEVERAGE -.005 .002 -.188 -.3164 .002 

 

 

Hasil Koefisien Determinasi 

 

Model R R Square Adjusted R 
Square 

Std. Error of the 
Estimate 

Durbin-
Watson 

1 .298a .089 .071 7.7054748199 1.481 

 

 

Hasil Uji F 

Model Sum of Squares df Mean Square F Sig. 

 

Regression 
161121.439 5 3224.288 949.

517 
.000b 

Residual 886.282 261 3.396   

Total 17007.720 266    

 

 

 

 



 

Hasil Uji T 

Model Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) 89.192 1.192  74.838 .000 

TIPE INDUSTRI -.808 .242 -.020 -.332 .740 

UKURAN 
PERUSAHAAN 

-6.700.016 .000 -.009 -.153 .878 

KINERJA KEUANGAN 
PROFITABILITAS 

.000 .001 -.022 -.371 .711 

KINERJA KEUANGAN 
LIKUIDITAS 

-.002 .001 -.0229 -.3864 .000 

LEVERAGE -.005 .002 -.188 -.3164 .002 

 

 


