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Lampiran 1 
 

DAFTAR SAMPEL PENELITIAN PERUSAHAAN YANG TERDAFTAR 

PADA JAKARTA ISLAMIC INDEX PERIODE 2013-2016 

 

 

No Nama Perusahaan 

1 Astra Agro Lestari Tbk 

2 Adaro Energy Tbk 

3 AKR Corporindo Tbk 

4 Astra International Tbk 

5 Bumi Serpong Damai Tbk 

6 Indofood CBP Sukses Makmur Tbk 

7 Indofood Sukses Makmur Tbk 

8 Indocement Tunggal Prakasa Tbk 

9 Kalbe Farma Tbk 

10 Lippo Karawaci Tbk 

11 PP London Sumatra Indonesia Tbk 

12 Perusahaan Gas Negara (Persero) Tbk 

13 Semen Indonesia (Persero) Tbk 

14 Telekomunikasi Indonesia (Persero) Tbk 

15 United Tractors Tbk 

16 Unilever Indonesia Tbk 



Lampiran 2 

 

dalam miliaran 
     KODE Y X1 X2 X3 X4 X5 

AALI 2,955347824 2519 1080 -386,64 -276 0,45728433 

  2,419851971 251 -581 445,98 870 0,56775932 

  1,616432331 1355 -204 -1196,76 -1870 0,83885483 

  1,606500908 -359 553 742,7 594 0,37699416 

ADRO 5,703103321 2519 259 -0,00482 -303 1,10759959 

  5,678655891 251 -137 -0,00166 -19 0,96849499 

  3,201802965 1355 -99 -0,0008 -177 0,777081 

  8,732035705 -359 404 0,00569 142 0,72278402 

AKRA 

1,793747767 2519 -1681 -1,56 106 1,72845505 

1,687064767 251 1330 40,44 364 1,48137291 

2,384459384 1355 385 54,95 484 1,08657204 

2,002882051 -359 -501 -7,82 -341 0,96062826 

ASII 

1,790209824 2519 8713 0 -889 1,01523713 

1,764318715 251 -4925 -6 3498 0,96383136 

1,474130906 1355 3988 -117 -2099 0,93969162 

1,745051276 -359 -2621 17 -278 0,87164954 

BSDE 

1,405624761 2519 -187 80,32 1785 0,68256859 

1,522050704 251 -1667 57,49 -34 0,52298328 

1,348323527 1355 4510 -98,87 507 0,63020561 

1,246134814 -359 -5625 -19,12 43 0,57238748 

ICBP 

3,172801936 2519 -961 8 622 0,6031887 

3,462666816 251 1830 65 1634 0,65626987 

3,34125501 1355 -1529 68 1559 0,62084386 

3,819880445 -359 511 -206 1240 0,56219796 

INDF 

1,250697744 2519 90 -86 739 1,03509047 

1,209910834 251 341 157 2720 1,08445962 

1,025232228 1355 -1717 -107 208 1,12959493 

1,312060947 -359 1479 137 2170 0,87009226 

INTP 

2,903502396 2519 -1489 67,87 385 0,15795994 

3,328061446 251 -3460 70,8 432 0,1654309 

3,110022013 1355 -1262 -248,34 -1178 0,15806662 

2,013322629 -359 3619 -132,11 -1578 0,15348416 

KLBF 
5,427191776 2519 -109 4 1146 0,33119022 

7,11378691 251 1031 3 797 0,2656036 



4,718992712 1355 332 -1,24 116 0,25215386 

4,845522684 -359 -591 6,3 896 0,22161392 

LPKR 

1,217988693 2519 -2638 7,46 226 1,20773767 

1,156054117 251 3220 57,92 2351 1,13987647 

1,120228861 1355 -3455 -88,75 -1113 1,18465256 

0,880290327 -359 3174 15,24 392 1,065839 

LSIP 

1,821848641 2519 -266 -51 -428 0,20575925 

1,655838619 251 518 21 383 0,19896731 

1,188523134 1355 -602 -43 -521 0,20588969 

1,446744866 -359 1053 -4 -5 0,23713155 

  25,23775055 2519 -674 0 -54 0,59985788 

PGAS 23,92431368 251 145 -0,01 47 1,09765483 

  10,77981845 1355 108 -0,01 -502 1,14867454 

  10,11332816 -359 164 -0,007 -76 1,15575298 

SMGR 3,017577568 2519 1402 88 1647 0,41226004 

  3,071655659 251 -193 33 655 0,37245204 

  2,053086381 1355 -1817 -176 -953 0,39037935 

  1,539203678 -359 -168 0 -790 0,44653398 

TLKM 

2,088666693 2519 -2771 13,58 5824 0,65260126 

2,438425707 251 2360 2,41 6729 0,63593614 

2,321249475 1355 6936 7,94 12774 0,77862097 

2,646001559 -359 -8072 38,42 13863 0,70176419 

UNTR 

1,614056696 2519 6700 -0,253 -1004 0,60908884 

1,433574895 251 -1297 0,141 2554 0,56291175 

1,388484339 1355 2326 -0,404 -368 0,57235383 

4,709313077 -359 49 0,308 -2041 0,50136818 

UNVR 

15,54319717 2519 98 67 1889 2,13730278 

17,93549518 251 612 51 1321 2,10531571 

18,64040752 1355 -875 14 1550 2,25849843 

18,39788895 -359 27 72 1810 2,5596889 
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NEW FILE. 

DATASET NAME DataSet1 WINDOW=FRONT. 

DESCRIPTIVES VARIABLES=Y X1 X2 X3 X4 X5 

  /STATISTICS=MEAN STDDEV MIN MAX. 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

NILAI PERUSAHAAN 64 ,88 25,24 4,4299 5,53597 

SELISIH KURS 64 -359,00 2519,00 941,5000 1107,27224 

PERUBAHAN TOTAL 

ARUS KAS 
64 -8072,00 8713,00 112,0781 2682,18374 

PERUBAHAN LABA PER 

SAHAM 
64 -1196,76 742,70 -7,2285 204,72087 

PERUBAHAN 

PENDAPATAN 
64 -2099,00 13863,00 940,2344 2720,54502 

LEVERAGE 64 ,15 2,56 ,7919 ,52340 

Valid N (listwise) 64     

 
 
 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 64 

Normal Parameters
a,b

 
Mean 0E-7 

Std. Deviation 4,79973071 

Most Extreme Differences 

Absolute ,153 

Positive ,153 

Negative -,083 

Kolmogorov-Smirnov Z 1,223 

Asymp. Sig. (2-tailed) ,101 

a. Test distribution is Normal. 

b. Calculated from data. 

 
 



Coefficients
a
 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity 

Statistics 

B Std. Error Beta Tolerance VIF 

1 

(Constant) ,472 1,260  ,374 ,710   

SELISIH KURS ,000 ,001 ,002 ,016 ,987 ,946 1,057 

PERUBAHAN 

TOTAL ARUS KAS 
,000 ,000 -,053 -,458 ,649 ,969 1,032 

PERUBAHAN 

LABA PER 

SAHAM 

,002 ,003 ,059 ,499 ,620 ,931 1,074 

PERUBAHAN 

PENDAPATAN 
,000 ,000 -,082 -,701 ,486 ,940 1,063 

LEVERAGE 5,216 1,209 ,493 4,312 ,000 ,991 1,009 

a. Dependent Variable: NILAI PERUSAHAAN 

 
 
 

 
 

 

Model Summary
b
 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

1 ,612
a
 ,375 ,364 3,82560305 1,837 

a. Predictors: (Constant), LEVERAGE, PERUBAHAN TOTAL ARUS KAS, PERUBAHAN 

LABA PER SAHAM, SELISIH KURS, PERUBAHAN PENDAPATAN 

b. Dependent Variabel: NILAI PERUSAHAAN 

 

 

 



 

 

 

Coefficients
a
 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,472 1,260  ,374 ,710 

SELISIH KURS ,000 ,001 ,002 ,016 ,987 

PERUBAHAN 

TOTAL ARUS KAS 
,000 ,000 -,053 -,458 ,649 

PERUBAHAN 

LABA PER 

SAHAM 

,002 ,003 ,059 ,499 ,620 

PERUBAHAN 

PENDAPATAN 
,000 ,000 -,082 -,701 ,486 

LEVERAGE 5,216 1,209 ,493 4,312 ,000 

a. Dependent Variable: NILAI PERUSAHAAN 

 



Model Summary
b
 

Model R R Square Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,612
a
 ,375 ,364 3,82560305 

a. Predictors: (Constant), LEVERAGE, PERUBAHAN TOTAL ARUS 

KAS, PERUBAHAN LABA PER SAHAM, SELISIH KURS, PERUBAHAN 

PENDAPATAN 

b. Dependent Variabel: NILAI PERUSAHAAN 

 

ANOVA
a
 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 479,401 5 95,880 3,832 ,005
b
 

Residual 1451,357 58 25,023   

Total 1930,758 63    

a. Dependent Variable: NILAI PERUSAHAAN 

b. Predictors: (Constant), LEVERAGE, PERUBAHAN TOTAL ARUS KAS, PERUBAHAN LABA 

PER SAHAM, SELISIH KURS, PERUBAHAN PENDAPATAN 

 

Coefficients
a
 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 

(Constant) ,472 1,260  ,374 ,710 

SELISIH KURS ,000 ,001 ,002 ,016 ,987 

PERUBAHAN 

TOTAL ARUS KAS 
,000 ,000 -,053 -,458 ,649 

PERUBAHAN LABA 

PER SAHAM 
,002 ,003 ,059 ,499 ,620 

PERUBAHAN 

PENDAPATAN 
,000 ,000 -,082 -,701 ,486 

LEVERAGE 5,216 1,209 ,493 4,312 ,000 

a. Dependent Variable: NILAI PERUSAHAAN 

 


