
118 
 

 

DAFTAR PERUSAHAAN LQ 45 PERIODE 2014 

LQ45 Index Constituents for the period 

of February – July 2014 

1. AALI Astra Agro Lestari Tbk.  

2. ADHI Adhi Karya (Persero) Tbk 

3. ADRO Adaro Energy Tbk.  

4. AKRA AKR Corporindo Tbk.  

5. ASII Astra International Tbk.  

6. ASRI Alam Sutera Realty Tbk.  

7. BBCA Bank Central Asia Tbk.  

8. BBNI Bank Negara Indonesia (Persero)  

9. BBRI Bank Rakyat Indonesia (Persero) 

Tbk.  

10. BDMN Bank Danamon Tbk.  

11. BKSL Sentul City Tbk.  

12. BMRI Bank Mandiri (Persero) Tbk.  

13. BMTR Global Mediacom Tbk.  

14. BSDE Bumi Serpong Damai Tbk.  

15. CPIN Charoen Pokphand Indonesia 

Tbk.  

16. CTRA Ciputra Development Tbk.  

17. EXCL XL Axiata Tbk.  

18. GGRM Gudang Garam Tbk.  

19. HRUM Harum Energy Tbk.  

20. ICBP Indofood CBP Sukses Makmur 

Tbk.  

21. INDF Indofood Sukses Makmur Tbk.  

22. INTP Indocement Tunggal Prakasa 

Tbk.  

23. ITMG Indo Tambangraya Megah Tbk.  

24. JSMR Jasa Marga (Persero) Tbk.   

25. KLBF Kalbe Farma Tbk. 

26. LPKR Lippo Karawaci Tbk.  

27. LSIP PP London Sumatera Tbk.  

28. MAIN Malindo Feedmill Tbk.  

29. MLPL Multipolar Tbk.)  

30. MNCN Media Nusantara Citra Tbk.  

31. PGAS Perusahaan Gas Negara 

(Persero) Tbk.  

32. PTBA Tambang Batubara Bukit Asam 

(Persero) Tbk.  

33. PTPP PP (Persero) Tbk.  

34. PWON Pakuwon Jati Tbk.  

35. SMGR Semen Indonesia (Persero) Tbk.  

36. SMRA Summarecon Agung Tbk.  

37. SSIA Surya Semesta Internusa Tbk.  

38. TAXI Express Transindo Utama Tbk.  

39. TBIG Tower Bersama Infrastructure 

Tbk.  

40. TLKM Telekomunikasi Indonesia 

LQ45 Index Constituents for the period 

of August 2014 – January 2015 

1. AALI Astra Agro Lestari Tbk. 

2. ADHI Adhi Karya (Persero) Tbk.  

3. ADRO Adaro Energy Tbk.  

4. AKRA AKR Corporindo Tbk. 

5. ANTM Aneka Tambang Tbk.  

6. ASII Astra International Tbk 

7. ASRI Alam Sutera Realty Tbk.  

8. BBCA Bank Central Asia Tbk 

9. BBNI Bank Negara Indonesia (Persero) 

Tbk. 

10. BBRI Bank Rakyat Indonesia (Persero) 

Tbk.  

11. BBTN Bank Tabungan Negara 

(Persero) Tbk.  

12. BDMN Bank Danamon Tbk. 

13. BMRI Bank Mandiri (Persero) Tbk.  

14. BMTR Global Mediacom Tbk.  

15. BSDE Bumi Serpong Damai Tbk.  

16. CPIN Charoen Pokphand Indonesia 

Tbk 

17. CTRA Ciputra Development Tbk.  

18. EXCL XL Axiata Tbk.  

19. GGRM Gudang Garam Tbk 

20. HRUM Harum Energy Tbk. 

21. ICBP Indofood CBP Sukses Makmur 

Tbk.  

22. INCO Vale Indonesia Tbk.  

23. INDF Indofood Sukses Makmur Tbk.  

24. INTP Indocement Tunggal Prakasa 

Tbk.  

25. ITMG Indo Tambangraya Megah Tbk.  

26. JSMR Jasa Marga (Persero) Tbk.  

27. KLBF Kalbe Farma Tbk.  

28. LPKR Lippo Karawaci Tbk.  

29. LPPF Matahari Department Store Tbk.  

30. LSIP PP London Sumatera Tbk 

31. MNCN Media Nusantara Citra Tbk.  

32. PGAS Perusahaan Gas Negara 

(Persero) Tbk.  

33. PTBA Tambang Batubara Bukit Asam 

(Persero) Tbk.  

34. PTPP PP (Persero) Tbk.  

35. PWON Pakuwon Jati Tbk.  

36. SCMA Surya Citra Media Tbk.  

37. SMGR Semen Indonesia (Persero) Tbk.  

38. SMRA Summarecon Agung Tbk.  

39. TAXI Express Transindo Utama Tbk.  
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(Persero) Tbk.  

41. UNTR United Tractors Tbk.  

42. UNVR Unilever Indonesia Tbk.  

43. VIVA Visi Media Asia Tbk.  

44. WIKA Wijaya Karya (Persero) Tbk.  

45. WSKT Waskita Karya (Persero) Tbk.  

40. TBIG Tower Bersama Infrastructure 

Tbk.  

41. TLKM Telekomunikasi Indonesia 

(Persero) Tbk.  

42. UNTR United Tractors Tbk.  

43. UNVR Unilever Indonesia Tbk.  

44. WIKA Wijaya Karya (Persero) Tbk 

45. WSKT Waskita Karya (Persero) Tbk 

 Sumber; www.idx.co.id 
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DAFTAR PERUSAHAAN LQ 45 PERIODE 2015 

LQ45 Index Constituents for the period 

of February – July 2015 

1. AALI Astra Agro Lestari Tbk 

2. ADHI Adhi Karya (Persero) Tbk.  

3. ADRO Adaro Energy Tbk.  

4. AKRA AKR Corporindo Tbk.  

5. ANTM Aneka Tambang Tbk.  

6. ASII Astra International Tbk.  

7. ASRI Alam Sutera Realty Tbk.  

8. BBCA Bank Central Asia Tbk. ( 

9. BBNI Bank Negara Indonesia (Persero) 

Tbk.  

10. BBRI Bank Rakyat Indonesia (Persero) 

Tbk.  

11. BBTN Bank Tabungan Negara 

(Persero) Tbk.  

12. BMRI Bank Mandiri (Persero) Tbk.  

13. BMTR Global Mediacom Tbk.  

14. BSDE Bumi Serpong Damai Tbk.  

15. CPIN Charoen Pokphand Indonesia 

Tbk.  

16. CTRA Ciputra Development Tbk.  

17. EXCL XL Axiata Tbk.  

18. GGRM Gudang Garam Tbk.  

19. ICBP Indofood CBP Sukses Makmur 

Tbk.  

20. INCO Vale Indonesia Tbk. 

21. INDF Indofood Sukses Makmur Tbk.  

22. INTP Indocement Tunggal Prakasa 

Tbk.  

23. ITMG Indo Tambangraya Megah Tbk. 

24. JSMR Jasa Marga (Persero) Tbk.  

25. KLBF Kalbe Farma Tbk.  

26. LPKR Lippo Karawaci Tbk.  

27. LPPF Matahari Department Store Tbk.  

28. LSIP PP London Sumatera Tbk.  

29. MNCN Media Nusantara Citra Tbk.  

30. MPPA Matahari Putra Prima Tbk.  

31. PGAS Perusahaan Gas Negara 

(Persero) Tbk.  

32. PTBA Tambang Batubara Bukit Asam 

(Persero) Tbk.  

33. PTPP PP (Persero) Tbk.  

34. PWON Pakuwon Jati Tbk. 35. SCMA 

Surya Citra Media Tbk. 36. SILO Siloam 

International Hospitals Tbk.  

37. SMGR Semen Indonesia (Persero) Tbk.  

38. SMRA Summarecon Agung Tbk.  

39. SSMS Sawit Sumbermas Sarana Tbk.  

LQ45 Index Constituents for the period 

of August 2015 – January 2016 

1. AALI Astra Agro Lestari Tbk.  

2. ADHI Adhi Karya (Persero) Tbk.  

3. ADRO Adaro Energy Tbk.  

4. AKRA AKR Corporindo Tbk.  

5. ASII Astra International Tbk.  

6. ASRI Alam Sutera Realty Tbk.  

7. BBCA Bank Central Asia Tbk.  

8. BBNI Bank Negara Indonesia (Persero) 

Tbk.  

9. BBRI Bank Rakyat Indonesia (Persero) 

Tbk.  

10. BBTN Bank Tabungan Negara 

(Persero) Tbk.  

11. BMRI Bank Mandiri (Persero) Tbk.  

12. BMTR Global Mediacom Tbk. 

13. BSDE Bumi Serpong Damai Tbk.  

14. CPIN Charoen Pokphand Indonesia 

Tbk.  

15. EXCL XL Axiata Tbk.  

16. GGRM Gudang Garam Tbk.  

17. ICBP Indofood CBP Sukses Makmur 

Tbk.  

18. INCO Vale Indonesia Tbk.  

19. INDF Indofood Sukses Makmur Tbk.  

20. INTP Indocement Tunggal Prakasa 

Tbk.  

21. ITMG Indo Tambangraya Megah Tbk.  

22. JSMR Jasa Marga (Persero) Tbk.  

23. KLBF Kalbe Farma Tbk.  

24. LPKR Lippo Karawaci Tbk.  

25. LPPF Matahari Department Store Tbk.  

26. LSIP PP London Sumatera Tbk.  

27. MNCN Media Nusantara Citra Tbk.  

28. MPPA Matahari Putra Prima Tbk.  

29. PGAS Perusahaan Gas Negara 

(Persero) Tbk.  

30. PTBA Tambang Batubara Bukit Asam 

(Persero) Tbk.  

31. PTPP PP (Persero) Tbk.  

32. PWON Pakuwon Jati Tbk.  

33. SCMA Surya Citra Media Tbk.  

34. SILO Siloam International Hospitals 

Tbk. 

35. SMGR Semen Indonesia (Persero) Tbk.  

36. SMRA Summarecon Agung Tbk.  

37. SRIL Sri Rejeki Isman Tbk.  

38. SSMS Sawit Sumbermas Sarana Tbk.  
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40. TBIG Tower Bersama Infrastructure 

Tbk.  

41. TLKM Telekomunikasi Indonesia 

(Persero) Tbk.  

42. UNTR United Tractors Tbk. 

43. UNVR Unilever Indonesia Tbk.  

44. WIKA Wijaya Karya (Persero) Tbk. 

45. WSKT Waskita Karya (Persero) Tbk.  

39. TBIG Tower Bersama Infrastructure 

Tbk.  

40. TLKM Telekomunikasi Indonesia 

(Persero) Tbk.  

41. UNTR United Tractors Tbk.  

42. UNVR Unilever Indonesia Tbk.  

43. WIKA Wijaya Karya (Persero) Tbk.  

44. WSKT Waskita Karya (Persero) Tbk.  

45. WTON Wijaya Karya Beton Tbk.  

Sumber: www.idx.co.id 
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   Daftar Perusahaan Yang Masuk Dalam Kriteria Penelitian 

No Kode Nama Perusahaan 

1 AALI Astra Agro Lestari Tbk 

2 ADHI Adhi Karya (Persero) Tbk 

3 AKRA AKR Corporindo Tbk 

4 ASII Astra International TbK 

5 BBCA Bank Central Asia Tbk 

6 CPIN Charoen Pokphand Indonesia Tbk 

7 GGRM Gudang Garam Tbk 

8 ICBP Indofood CBP Sukses Makmur Tbk 

9 INDF Indofood Sukses Makmur Tbk 

10 INTP Indocement Tunggal Prakasa Tbk 

11 KLBF Kalbe Farma Tbk 

12 SMGR Semen Indonesia (Persero) Tbk 

13 TBIG Tower Bersama Infrastructure Tbk 

14 TLKM Telekomunikasi Indonesia (Persero) Tbk 

15 UNVR Unilever Indonesia Tbk 

16 ASRI Alam Sutera Realty Tbk 

17 BBRI Bank Rakyat Indonesia (Persero) Tbk 

18 BMRI Bank Mandiri (Persero) Tbk 

19 BMTR Global Mediacom Tbk 

20 BBNI Bank Negara Indonesia (Persero) Tbk 

21 BSDE Bumi Serpong Damai Tbk 

22 JSMR Jasa Marga (Persero) Tbk 

23 LPKR Lippo Karawaci Tbk 

24 LSIP PP London Sumatera Tbk 

25 MNCN Media Nusantara Citra Tbk 

26 PTBA Tambang Batubara Bukit Asam (Persero) Tbk 

27 PTPP PP (Persero) Tb 

28 PWON Pakuwon Jati Tbk 

29 SMRA Summarecon Agung Tbk 

30 UNTR United Tractors Tbk 

31 WIKA Wijaya Karya (Persero) Tbk 

32 WSKT Waskita Karya (Persero) Tbk 

      Sumber : Data Diolah, 2017 
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GET 

  FILE='E:\SKRIPSI BARU\SPSS LQ-45.sav'. 

DATASET NAME DataSet0 WINDOW=FRONT. 

REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT Y 

  /METHOD=ENTER X1 X2 X3 

  /RESIDUALS DURBIN. 

 

Regression 
 

Notes 

Output Created 25-Aug-2017 08:17:06 

Comments  

Input Data E:\SKRIPSI BARU\SPSS LQ-45.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 
64 

Missing Value Handling Definition of Missing User-defined missing values are treated as 

missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R 

ANOVA COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT Y 

  /METHOD=ENTER X1 X2 X3 

  /RESIDUALS DURBIN. 

 

Resources Processor Time 00:00:00.109 

Elapsed Time 00:00:00.062 

Memory Required 2372 bytes 

Additional Memory Required 

for Residual Plots 
0 bytes 
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[DataSet1] E:\SKRIPSI BARU\SPSS LQ-45.sav 

 

Variables Entered/Removed
b
 

Model Variables Entered 

Variables 

Removed Method 

1 DAR, CSR, SIZE
a
 . Enter 

a. All requested variables entered.  

b. Dependent Variable: ROA  

 

 

Model Summary
b
 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .422
a
 .178 .137 .06653 1.688 

a. Predictors: (Constant), DAR, CSR, SIZE   

b. Dependent Variable: ROA   

 

 

ANOVA
b
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .058 3 .019 4.337 .008
a
 

Residual .266 60 .004   

Total .323 63    

a. Predictors: (Constant), DAR, CSR, SIZE    

b. Dependent Variable: ROA     

 

 

 

Coefficients
a
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) .475 .220  2.162 .035   

CSR .016 .032 .058 .488 .627 .957 1.045 

SIZE -.011 .007 -.196 -1.534 .130 .842 1.188 

DAR -.093 .041 -.288 -2.252 .028 .836 1.196 

a. Dependent Variable: ROA       
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Collinearity Diagnostics
a
 

Model 

Dimensi

on Eigenvalue Condition Index 

Variance Proportions 

(Constant) CSR SIZE DAR 

1 1 3.622 1.000 .00 .02 .00 .01 

2 .298 3.484 .00 .74 .00 .09 

3 .078 6.798 .00 .22 .00 .80 

4 .001 71.859 1.00 .02 1.00 .10 

a. Dependent Variable: ROA     

 

 

Residuals Statistics
a
 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value .0192 .1452 .0854 .03023 64 

Residual -.08917 .31545 .00000 .06493 64 

Std. Predicted Value -2.192 1.978 .000 1.000 64 

Std. Residual -1.340 4.741 .000 .976 64 

a. Dependent Variable: ROA    
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COMPUTE lag_Y=lag(Y). 

EXECUTE. 

REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT lag_Y 

  /METHOD=ENTER X1 X2 X3 

  /RESIDUALS DURBIN 

  /SAVE RESID. 

 

Regression 
 

Notes 

Output Created 24-Aug-2017 09:08:10 

Comments  

Input Data E:\SKRIPSI BARU\SPSS LQ-45.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 
64 

Missing Value Handling Definition of Missing User-defined missing values are treated as 

missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT lag_Y 

  /METHOD=ENTER X1 X2 X3 

  /RESIDUALS DURBIN 

  /SAVE RESID. 

 

Resources Processor Time 00:00:00.063 

Elapsed Time 00:00:00.079 

Memory Required 2308 bytes 

Additional Memory Required 

for Residual Plots 
0 bytes 

Variables Created or Modified RES_6 Unstandardized Residual 
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[DataSet1] E:\SKRIPSI BARU\SPSS LQ-45.sav 

 

Variables Entered/Removed
b
 

Model Variables Entered 

Variables 

Removed Method 

1 DAR, CSR, SIZE
a
 . Enter 

a. All requested variables entered.  

b. Dependent Variable: lag_Y  

 

 

Model Summary
b
 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .373
a
 .139 .095 .06840 1.571 

a. Predictors: (Constant), DAR, CSR, SIZE   

b. Dependent Variable: lag_Y   

 

 

ANOVA
b
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .044 3 .015 3.169 .031
a
 

Residual .276 59 .005   

Total .321 62    

a. Predictors: (Constant), DAR, CSR, SIZE    

b. Dependent Variable: lag_Y     

 

 

Coefficients
a
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) .604 .226  2.672 .010   

CSR .049 .033 .184 1.487 .142 .955 1.047 

SIZE -.018 .007 -.327 -2.487 .016 .845 1.183 

DAR .071 .043 .219 1.659 .102 .839 1.192 

a. Dependent Variable: lag_Y       
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Collinearity Diagnostics
a
 

Model 

Dimensi

on Eigenvalue Condition Index 

Variance Proportions 

(Constant) CSR SIZE DAR 

1 1 3.621 1.000 .00 .02 .00 .01 

2 .301 3.470 .00 .74 .00 .09 

3 .078 6.817 .00 .22 .00 .81 

4 .001 71.390 1.00 .02 1.00 .10 

a. Dependent Variable: lag_Y     

 

 

Residuals Statistics
a
 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value .0424 .1843 .0862 .02679 63 

Residual -.11386 .28002 .00000 .06673 63 

Std. Predicted Value -1.637 3.661 .000 1.000 63 

Std. Residual -1.665 4.094 .000 .976 63 

a. Dependent Variable: lag_Y    
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COMPUTE lag_Y1=lag(lag_Y). 

EXECUTE. 

REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT lag_Y1 

  /METHOD=ENTER X1 X2 X3 

  /RESIDUALS DURBIN 

  /SAVE RESID. 

 

Regression 
 

Notes 

Output Created 24-Aug-2017 09:09:07 

Comments  

Input Data E:\SKRIPSI BARU\SPSS LQ-45.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 
64 

Missing Value Handling Definition of Missing User-defined missing values are treated as 

missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT lag_Y1 

  /METHOD=ENTER X1 X2 X3 

  /RESIDUALS DURBIN 

  /SAVE RESID. 

 

Resources Processor Time 00:00:00.109 

Elapsed Time 00:00:00.063 

Memory Required 2348 bytes 

Additional Memory Required 

for Residual Plots 
0 bytes 

Variables Created or Modified RES_7 Unstandardized Residual 
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[DataSet1] E:\SKRIPSI BARU\SPSS LQ-45.sav 

 

Variables Entered/Removed
b
 

Model Variables Entered 

Variables 

Removed Method 

1 DAR, CSR, SIZE
a
 . Enter 

a. All requested variables entered.  

b. Dependent Variable: lag_Y1  

 

 

Model Summary
b
 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .267
a
 .071 .023 .07135 1.713 

a. Predictors: (Constant), DAR, CSR, SIZE   

b. Dependent Variable: lag_Y1   

 

 

ANOVA
b
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .023 3 .008 1.483 .229
a
 

Residual .295 58 .005   

Total .318 61    

a. Predictors: (Constant), DAR, CSR, SIZE    

b. Dependent Variable: lag_Y1     

 

 

Coefficients
a
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) -.204 .245  -.831 .410   

CSR .009 .034 .034 .265 .792 .958 1.044 

SIZE .008 .008 .144 1.008 .318 .784 1.275 

DAR .059 .049 .174 1.219 .228 .784 1.276 

a. Dependent Variable: lag_Y1      
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Collinearity Diagnostics
a
 

Model 

Dimensi

on Eigenvalue Condition Index 

Variance Proportions 

(Constant) CSR SIZE DAR 

1 1 3.628 1.000 .00 .02 .00 .01 

2 .298 3.492 .00 .76 .00 .07 

3 .074 6.992 .00 .20 .00 .77 

4 .001 73.990 1.00 .02 1.00 .15 

a. Dependent Variable: lag_Y1     

 

 

Residuals Statistics
a
 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value .0519 .1319 .0871 .01927 62 

Residual -.10151 .27555 .00000 .06958 62 

Std. Predicted Value -1.823 2.325 .000 1.000 62 

Std. Residual -1.423 3.862 .000 .975 62 

a. Dependent Variable: lag_Y1    
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NPAR TESTS 

  /K-S(NORMAL)=RES_7 

  /MISSING ANALYSIS. 

 

NPar Tests 
 

Notes 

Output Created 24-Aug-2017 09:09:34 

Comments  

Input Data E:\SKRIPSI BARU\SPSS LQ-45.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 
64 

Missing Value Handling Definition of Missing User-defined missing values are treated as 

missing. 

Cases Used Statistics for each test are based on all cases 

with valid data for the variable(s) used in 

that test. 

Syntax NPAR TESTS 

  /K-S(NORMAL)=RES_7 

  /MISSING ANALYSIS. 

 

Resources Processor Time
a
 00:00:00.000 

Elapsed Time 00:00:00.000 

Number of Cases Allowed 196608 

a. Based on availability of workspace memory.  

 

 

[DataSet1] E:\SKRIPSI BARU\SPSS LQ-45.sav 

 

One-Sample Kolmogorov-Smirnov Test 

  Unstandardized 

Residual 

N 62 

Normal Parameters
a
 Mean .0000000 

Std. Deviation .06957684 

Most Extreme Differences Absolute .116 

Positive .116 

Negative -.092 

Kolmogorov-Smirnov Z .911 

Asymp. Sig. (2-tailed) .378 

a. Test distribution is Normal.  
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COMPUTE Residual=lag_Y1-(-0.204+(0.009*X1)+(0.008*X2)+(0.059*X3)). 

EXECUTE. 

NONPAR CORR 

  /VARIABLES=X1 X2 X3 residual 

  /PRINT=SPEARMAN TWOTAIL NOSIG 

  /MISSING=PAIRWISE. 

 

Nonparametric Correlations 
 

Notes 

Output Created 24-Aug-2017 09:12:24 

Comments  

Input Data E:\SKRIPSI BARU\SPSS LQ-45.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 
64 

Missing Value Handling Definition of Missing User-defined missing values are treated as 

missing. 

Cases Used Statistics for each pair of variables are 

based on all the cases with valid data for 

that pair. 

Syntax NONPAR CORR 

  /VARIABLES=X1 X2 X3 residual 

  /PRINT=SPEARMAN TWOTAIL 

NOSIG 

  /MISSING=PAIRWISE. 

 

Resources Processor Time 00:00:00.000 

Elapsed Time 00:00:00.000 

Number of Cases Allowed 120989 cases
a
 

a. Based on availability of workspace memory  
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[DataSet1] E:\SKRIPSI BARU\SPSS LQ-45.sav 

 

Correlations 

   CSR SIZE DAR residual 

Spearman's rho CSR Correlation Coefficient 1.000 -.147 -.177 .273
*
 

Sig. (2-tailed) . .245 .161 .032 

N 64 64 64 62 

SIZE Correlation Coefficient -.147 1.000 .219 -.184 

Sig. (2-tailed) .245 . .082 .153 

N 64 64 64 62 

DAR Correlation Coefficient -.177 .219 1.000 -.164 

Sig. (2-tailed) .161 .082 . .202 

N 64 64 64 62 

residual Correlation Coefficient .273
*
 -.184 -.164 1.000 

Sig. (2-tailed) .032 .153 .202 . 

N 62 62 62 62 

*. Correlation is significant at the 0.05 level (2-tailed).    
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REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT lag_Y1 

  /METHOD=ENTER X1 X2 X3. 

 

Regression 
 

Notes 

Output Created 24-Aug-2017 09:13:45 

Comments  

Input Data E:\SKRIPSI BARU\SPSS LQ-45.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 
64 

Missing Value Handling Definition of Missing User-defined missing values are treated as 

missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT lag_Y1 

  /METHOD=ENTER X1 X2 X3. 

 

Resources Processor Time 00:00:00.094 

Elapsed Time 00:00:00.063 

Memory Required 2364 bytes 

Additional Memory Required 

for Residual Plots 
0 bytes 

 

 

 

[DataSet1] E:\SKRIPSI BARU\SPSS LQ-45.sav 

 

Variables Entered/Removed
b
 

Model Variables Entered 

Variables 

Removed Method 

1 DAR, CSR, SIZE
a
 . Enter 

a. All requested variables entered.  
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Variables Entered/Removed
b
 

Model Variables Entered 

Variables 

Removed Method 

1 DAR, CSR, SIZE
a
 . Enter 

b. Dependent Variable: lag_Y1  

 

 

Model Summary 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate 

1 .267
a
 .071 .023 .07135 

a. Predictors: (Constant), DAR, CSR, SIZE  

 

 

ANOVA
b
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .023 3 .008 1.483 .229
a
 

Residual .295 58 .005   

Total .318 61    

a. Predictors: (Constant), DAR, CSR, SIZE    

b. Dependent Variable: lag_Y1     

 

 

Coefficients
a
 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.204 .245  -.831 .410 

CSR .009 .034 .034 .265 .792 

SIZE .008 .008 .144 1.008 .318 

DAR .059 .049 .174 1.219 .228 

a. Dependent Variable: lag_Y1    
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DESCRIPTIVES VARIABLES=lag_Y1 X1 X2 X3 

  /STATISTICS=MEAN STDDEV MIN MAX. 

 

Descriptives 
 

Notes 

Output Created 24-Aug-2017 09:15:08 

Comments  

Input Data E:\SKRIPSI BARU\SPSS LQ-45.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 
64 

Missing Value Handling Definition of Missing User defined missing values are treated as 

missing. 

Cases Used All non-missing data are used. 

Syntax DESCRIPTIVES VARIABLES=lag_Y1 

X1 X2 X3 

  /STATISTICS=MEAN STDDEV MIN 

MAX. 

 

Resources Processor Time 00:00:00.015 

Elapsed Time 00:00:00.015 

 

 

[DataSet1] E:\SKRIPSI BARU\SPSS LQ-45.sav 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

lag_Y1 62 .01 .40 .0871 .07220 

CSR 64 .22 2.32 .3915 .26969 

SIZE 64 29.79 34.44 31.3045 1.27156 

DAR 64 .14 1.11 .5408 .22129 

Valid N (listwise) 62     

 

 


