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Daftar Populasi Penelitian

Lampiran 5

No Kode Nama Perusahaan
1 ADMG Polychem Indonesia Thk
2 ARGO Argo Pantes Thk
3 ASII Astra International Thk
4 AUTO Astra Otoparts Thk
5 BATA Sepatu Bata Thk
6 BIMA Primarindo Asia Infrastructure Thk
7 BRAM Indo Kordsa Thk
8 CNTX Century Textile Industry Thk
9 ERTX Eratex Djaya Thk
10 ESTI Ever Shine Tex Thk
11 GDYR Goodyear Indonesia Thk
12 GJTL Gajah Tunggal Thk
13 HDTX Panasia Indo Resources Thk
14 IKBI Sumi Indo Kabel Thk
15 IMAS Indomobil Sukses International Thk
16 INDR Indo Rama Synthetic Thk
17 INDS Indospring Thk
18 JECC Jembo Cable Company Thk
19 KBLI KMI Wire and Cable Thk
20 KBLM Kabelindo Murni Tbk
21 LPIN Multi Prima Sejahtera Thk
22 MASA Multistrada Arah Sarana Tbk
23 MYTX Apac Citra Centertex Thk
24 NIPS Nipress Thk
25 PBRX Pan Brothers Thk
26 POLY Asia Pasific Fibers Thk
27 PRAS Prima Alloy Steel Universal Thk
28 PTSN Sat Nusa Persada Thk
29 RICY Ricky Putra Globalindo Thk
30 SCCO Supreme Cable Manufacturing and Commerce Thk
31 SMSM Selamat Sempurna Thk
32 SRIL Sri Rejeki Isman Thk
33 SSTM Sunson Textile Manufacture Tbk
34 STAR Star Petrochem Thk
35 TFCO Tifico Fiber Indonesia Thk
36 TRIS Trisula Fiber Indonesia Thk
37 UNIT Nusantara Inti Corpora Thk
38 UNTX Unitex Thk
39 VOKS Voksel Electric Thk

Sumber: diolah oleh penulis



Tabel Hasil Perhitungan Variabel Independen
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Kode Cash Ratio Debt to Asset Ratio Return on Asset
Perusahaan | 2011 2012 2011 2012 2011 2012
ARGO 0,1021 0,0342 | 0,7893 | 08776 | -0,1410 | -0,0767
ASlII 0,2667 0,2040 | 05086 | 05073 | 0,1366 | 0,1248
AUTO 0,1930 0,2368 | 03218 | 0,3824 | 0,1582 | 0,1279
BATA 0,0781 0,0561 | 03139 | 0,3251 | 0,1096 | 0,1208
ERTX 0,0181 0,0047 | 0,7808 | 0,7994 | 0,2541 | 0,0260
GJTL 0,3649 03310 | 0,6136 | 05743 | 0,0590 | 0,0880
HDTX 0,0491 0,0228 | 0,4423 | 055335 | 0,0171 | 0,0023
IMAS 0,2972 0,1425 | 0,6068 | 0,6752 | 0,0752 | 0,0511
INDS 0,3346 0,1779 | 0,4453 | 0,3173 | 0,1057 | 0,3246
JECC 0,1012 0,0723 | 0,7967 | 0,7844 | 0,0474 | 0,0448
KBLI 0,5036 0,3519 | 03356 | 0,2725 | 0,0588 | 0,1078
KBLM 0,0389 0,0166 | 06199 | 0,6338 | 0,0296 | 0,0330
MYTX 0,0052 0,0385 | 0,9655 | 1,0338 | -0,0669 | -0,0692
NIPS 0,0217 0,0283 | 06284 | 05911 | 0,0399 | 0,0410
PBRX 0,2261 0,1520 | 05483 | 0,5884 | 0,0476 | 0,0451
PRAS 0,0671 0,0066 | 05889 | 05145 | 0,0034 | 0,0270
RICY 0,0867 0,2160 | 0,4545 | 0,5644 | 0,0190 | 0,0202
SCCO 0,3131 0,3181 | 0,6433 | 05601 | 0,0754 | 0,1142
SMSM 0,0515 0,1284 | 0,4104 | 0,4308 | 0,1819 | 0,1863
SSTM 0,0080 0,0070 | 0,6454 | 0,6483 | -0,0286 | -0,0174
STAR 0,0128 0,0414 | 03204 | 0,3492 | 0,0036 | 0,0012
TRIS 0,1803 0,489% | 04271 | 03377 | 0,0679 | 0,1034
UNIT 0,0209 0,0292 | 02124 | 0,3671 | 0,0077 | 0,0009
VOKS 0,3222 0,1464 | 0,6843 | 0,6449 | 0,0703 | 0,0866

Sumber: diolah oleh penulis




Tabel Hasil Perhitungan Variabel Dependen 2011
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Kode 2011
X1 X2 X3 X4 X5 Zi
ARGO | 0,0062 | -0,8625 | -0,0847 | 0,2670 | 0,4961 | -0,8232
ASIl | 0,1095 | 0,3605 | 0,1671 | 0,9663 | 1,0534 | 2,8207
AUTO | 0,0885 | 0,5700 | 0,1823 | 2,1072 | 1,0574 | 3,8274
BATA | 0,3248 | 0,6610 | 0,1588 | 2,1859 | 1,3134 | 4,4642
ERTX | -0,0027 | 0,0000 | 0,2828 | 0,2807 | 0,7458 | 1,8441
GJTL | 0,1872 | 0,2302 | 0,0990 | 0,6298 | 1,0200 | 2,2715
HDTX | -0,0044 | -0,2187 | 0,0392 | 1,2607 | 1,0033 | 1,5775
IMAS | 0,1528 | 0,0886 | 0,1039 | 0,6481 | 1,2315 | 2,2704
INDS | 0,4068 | 0,2698 | 0,1673 | 1,2459 | 1,0836 | 3,2492
JECC | 0,0851 | 0,0743 | 0,0832 | 0,2552 | 2,0213 | 2,6552
KBLI | 0,3373 | 0,0588 | 0,0875 | 1,9800 | 1,7000 | 3,6637
KBLM | -0,0408 | 0,0492 | 0,0591 | 0,6131 | 1,3450 | 1,9279
LPIN | 0,4155 | 0,0099 | 0,0730 | 3,0232 | 0,4001 | 2,9674
MYTX | -0,2835 | -0,6280 | -0,0329 | 0,0357 | 1,0588 | -0,2475
NIPS | 0,0444 | 0,0500 | 0,0916 | 0,5914 | 1,2967 | 2,0772
PBRX | 0,2270 | 0,1158 | 0,0700 | 0,8238 | 1,4328 | 2,5926
PRAS | 0,0514 | 0,0000 | 0,0426 | 0,6981 | 0,0015 | 0,6225
RICY | 0,3189 | 0,0342 | 0,0484 | 1,2001 | 0,9600 | 2,2703
SCCO | 0,1846 | 0,2072 | 0,1100 | 0,5545 | 2,3109 | 3,5180
SMSM | 0,3588 | 0,3214 | 0,2332 | 1,4367 | 1,5608 | 4,0729
SSTM | 0,2519 | -0,0762 | 0,0062 | 0,5494 | 0,4780 | 1,0236
STAR | 0,2057 | 0,0090 | 0,0324 | 2,1210 | 0,3066 | 1,9455
TRIS | 0,3122 | 0,0326 | 0,1703 | 1,3414 | 1,9756 | 3,7626
UNIT | 0,0270 | 0,0744 | 0,0387 | 3,7088 | 0,3387 | 2,8283
VOKS | -0,5817 | 0,0498 | 0,1022 | 0,4614 | 1,2807 | 1,2666

Sumber: diolah oleh penulis



Tabel Hasil Perhitungan Variabel Dependen 2012
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Kode 2012
X1 X2 X3 X4 X5 Zi
ARGO | -0,0581 | -0,8806 | -0,0451 | 0,1394 | 0,5533 | -0,8143
ASII 0,1186 | 0,3637 | 0,1549 | 0,9714 | 1,0317 | 2,7771
AUTO | 0,0511| 05272 | 0,1501 | 1,6149 | 0,9320 | 3,1959
BATA | 0,3294 | 0,6523 | 0,1745| 2,0764 | 1,3089 | 4,4390
ERTX | 0,0155| 0,0143 | 0,0295 | 0,2509 | 1,0787 | 1,3654
GJTL | 0,1689 | 0,2930| 0,1390 | 0,7412 | 0,9774 | 2,4937
HDTX | -0,0237 | -0,1583 | 0,0105| 0,8743 | 0,6320 | 0,9412
IMAS | 0,1052 | 0,0992 | 0,0751 | 0,4809 | 1,1253 | 1,9268
INDS | 0,2979| 0,2431| 0,1279 | 2,1518 | 0,8872 | 3,2979
JECC | 0,1171 | 0,0871| 0,8522 | 0,2524 | 1,7418 | 4,9680
KBLI | 0,4360 | 0,1626 | 0,1521 | 2,6698 | 1,9568 | 4,8113
KBLM | -0,0152 | 0,0721 | 0,0719 | 0,57/8 | 1,4112 | 2,0778
LPIN | 0,3645| 0,1054 | 0,0668 | 3,6045 | 0,3990 | 3,3671
MYTX | -0,2317 | -0,6729 | -0,0395 | -0,0327 | 0,8424 | -0,5278
NIPS | 0,0549 | 0,0835| 0,0964 | 0,6917 | 1,3369 | 2,2529
PBRX | 0,774 | 0,1228 | 0,0641 | 0,6996 | 1,3473 | 2,3635
PRAS | 0,0347 | 0,0270 | 0,0434 | 0,9436 | 0,5373 | 1,3261
RICY | 0,3968 | 0,0427 | 0,0545| 0,7717 | 0,8902 | 2,0688
SCCO | 0,2545| 0,2933 | 0,1525| 0,7853 | 2,3827 | 4,0731
SMSM | 0,3030 | 0,3184 | 0,2581 | 1,3212 | 1,5014 | 3,9554
SSTM | 0,2215 | -0,0968 | 0,0154 | 0,5424 | 0,6843 | 1,1909
STAR | 0,2602 | 0,0097 | 0,0458 | 1,8641 | 0,2724 | 1,8678
TRIS | 0,4696 | 0,0804 | 0,1710| 1,9610 | 1,5260 | 3,9429
UNIT | -0,1487 | 0,0601 | 0,0361 | 1,7238 | 0,2329 | 1,2920
VOKS | 0,2109 | 0,1092 | 0,1195| 0,5507 | 1,4629 | 2,5938

Sumber: diolah oleh penulis
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Hasil Pengolahan Data Penelitian

One-Sample Kolmogorov-Smirnov Test

Cash Ratio | Debt to Asset Return on Financial

Ratio Asset Distress
N 48 48 48 48
Normal Parameters®® Mean .144071 .550346 .059275 2.389015
Std. Deviation .1367062 .1867042 .0819982 1.4041771
Absolute .164 .092 113 .105
Most Extreme Differences Positive .164 .092 .089 .067
Negative -.154 -.061 -.113 -.105
Kolmogorov-Smirnov Z 1.139 .634 .785 729
Asymp. Sig. (2-tailed) .149 .816 .569 .662

a. Test distribution is Normal.

b. Calculated from data.

Sumber: Hasil output SPSS

Descriptive Statistics

N Minimum | Maximum Mean Std. Deviation
Cash Ratio 48 .0047 .5036 144071 .1367062
Debt to Asset Ratio 48 .2124 1.0338 .550346 .1867042
Return on Asset 48 -.1410 .3246 .059275 .0819982
Financial Distress 48 -1.0000 4.9680 2.389015 1.4041771
Valid N (listwise) 48

Sumber: Hasil output SPSS

Correlations

Financial Cash Ratio | Debt to Asset Return on
Distress Ratio Asset
Financial Distress 1.000 449 -.623 .689
Cash Ratio 449 1.000 -.272 .345
Pearson Correlation
Debt to Asset Ratio -.623 -.272 1.000 -.446
Return on Asset .689 .345 -.446 1.000
Financial Distress . .001 .000 .000
. . Cash Ratio .001 . .031 .008
Sig. (1-tailed)
Debt to Asset Ratio .000 .031 . .001
Return on Asset .000 .008 .001
Financial Distress 48 48 48 48
Cash Ratio 48 48 48 48
N
Debt to Asset Ratio 48 48 48 48
Return on Asset 48 48 48 48

Sumber: Hasil output SPSS



Variables Entered/Removed?

Model Variables Entered Variables Method
Removed
Return on Asset,
1 Cash Ratio, Debt Enter
to Asset Ratio®
a. Dependent Variable: Financial Distress
b. All requested variables entered.
Sumber: Hasil output SPSS
Model Summaryb
Model] R R Adjusted Std. Change Statistics Durbin-
Square R Error of R E dft | df2 | Sig. F | Watson
Square the Square | Change Change
Estimate Change
1 7942 .631 .605 | .8820096 .631| 25.041 3 44 .000 2.024
a. Predictors: (Constant), Return on Asset, Cash Ratio, Debt to Asset Ratio
b. Dependent Variable: Financial Distress
Sumber: Hasil output SPSS
ANOVA?
Model Sum of Squares df Mean Square F Sig.
Regression 58.441 3 19.480 25.041 .000°
1 Residual 34.229 44 778
Total 92.671 47
a. Dependent Variable: Financial Distress
b. Predictors: (Constant), Return on Asset, Cash Ratio, Debt to Asset Ratio
Sumber: Hasil output SPSS
Coefficients®
Model Unstandardized | Standardized t Sig. Correlations Collinearity
Coefficients Coefficients Statistics
B Std. Beta Zero- | Partial | Part | Tolerance | VIF
Error order
(Constant) 3.152 527 5.982 | .000
Cash Ratio 1.956| 1.013 190 1.931| .060| .449| .280| .177 .863 | 1.158
1 Debtto 2748 778 -.365 | oo1| -623| -470|-324 785 | 1.274
Asset Ratio ' ' ' 3.533[° ' ' ' ' '
i:;‘;” on 7.888| 1.816 461 |4.345| 000| .680| .548| .308 747 | 1.339

a. Dependent Variable: Financial Distress

Sumber: Hasil output SPSS




Collinearity Diagnostics®

Model Dimension | Eigenvalue | Condition Variance Proportions
Index (Constant)| Cash Debt to Return on
Ratio Asset Ratio Asset
1 3.001 1.000 .01 .03 .01 .03
2 .637 2.170 .01 .03 .03 .45
! 3 .328 3.027 .01 .86 .01 .32
4 .034 9.374 .98 .07 .95 .20
a. Dependent Variable: Financial Distress
Sumber: Hasil output SPSS
Residuals Statistics®
Minimum Maximum Mean Std. Deviation N
Predicted Value -.159466 5.188565 2.389015 1.1150912 48
Std. Predicted Value -2.285 2511 .000 1.000 48
Standard Error of
bredicted Value 132 .506 .242 .081 48
Adjusted Predicted Value -.085072 5.859839 2.413358 1.1439496 48
Residual -1.8906648 | 3.4767287 OE-7 .8533962 48
Std. Residual -2.144 3.942 .000 .968 48
Stud. Residual -2.495 4.066 -.013 1.023 48
Deleted Residual -2.5619395| 3.6996357 | -.0243431 .9595218 48
Stud. Deleted Residual -2.662 5.088 .005 1.128 48
Mabhal. Distance .071 14.501 2.938 2.928 48
Cook's Distance .000 .553 .033 .093 48
Centered Leverage Value .002 .309 .062 .062 48
a. Dependent Variable: Financial Distress
Sumber: Hasil output SPSS
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Regression Standardized Predicted Value

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Financial Distress
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