Lampiran 1 Daftar Sampel Perusahaan

No. | Tahun | Nama Perusahaan
1 2009 | PT. Adhi Karya Thk.
2 2009 | PT. Apexindo Pratama Tbk.
3 2009 | PT. Arpeni Pratama Ocean Line Thk.
4 2009 | PT. Bakrie Telecom Thk.
5 2009 | PT. Berlian Laju Tanker Thk.
6 2009 | PT. Bumi serpong Damai Thk.
7 2009 | PT. Citra Marga Nusaphala Persada Thk.
8 2009 | PT. Duta Pertiwi Thk
9 2009 | PT. Bakrieland Development Tbk.
10 | 2009 | PT. Excelcomindo Pratama Thk.
11 | 2009 | PT. Mobile-8 Telecom Thk.
12 | 2009 | PT. Indofood Sukses Makmur Thk.
13 | 2009 | PT. Indah Kiat Pulp & Paper Tbk.
14 | 2009 | PT. Indosat Thk.
15 | 2009 | PT. Jasa Marga Thk.
16 | 2009 | PT.JAPFA Comfeed Idonesia Thk.
17 | 2009 | PT. Lautan Luas Thk.
18 | 2009 | PT. Malindo Feedmill Thk.
19 | 2009 | PT.Mayora Indah Tbk.
20 | 2009 | PT.Pembangunan Jaya Ancol Thk.
21 | 2009 | PT. Perusahaan Listrik Negara (PERSERO) Tbk.
22 | 2009 | PT. Ricky Putra Globalindo Tbk.
23 | 2009 | PT. Bentoel International Investama Thk.
24 | 2009 | PT.Summarecon Agung Thbk.
25 | 2009 | PT. Pabrik Kertas Tjiwi Kimia Tbk.
26 | 2010 | PT. Adhi Karya Thk.
27 | 2010 | PT. Apexindo Pratama Thk.




Lampiran 1 Daftar Sampel Perusahaan (Lanjutan)

No. | Tahun | Nama Perusahaan

28 | 2010 | PT. Arpeni Pratama Ocean Line Thk.
29 | 2010 | PT. Bakrie Telecom Thk.

30 | 2010 | PT. Bakrieland Development Thk.
31 | 2010 | PT. Bentoel International Investama Thk.
32 | 2010 | PT. Berlian Laju Tanker Thk.

33 | 2010 | PT. Bumi serpong Damai

34 | 2010 | PT. Duta Pertiwi Tbk

35 | 2010 | PT. XL Axiata Thk.

36 | 2010 | PT. Indah Kiat Pulp & Paper Tbk.

37 | 2010 | PT. Indofood Sukses Makmur Thk.
38 | 2010 | PT. Indosat Thk.

39 | 2010 | PT.JAPFA Comfeed Idonesia Thk.
40 | 2010 | PT.Jasa Marga .Tbk

41 | 2010 | PT. Lautan Luas Tbk.

42 | 2010 | PT. Malindo Feedmill Thk.

43 | 2010 | PT. Matahari Putra Prima Thk.

44 | 2010 | PT. Mayora Indah Thk.

45 | 2010 | PT. Medco Energi Internasional Thk.
46 | 2010 | PT. Mitra Adiperkasa Tbk.

47 | 2010 | PT. Mobile-8 Telecom Thk.

48 | 2010 | PT. Pabrik Kertas Tjiwi Kimia Tbk.
49 | 2010 | PT.Pembangunan Jaya Ancol Tbk.
50 | 2010 | PT. Perusahaan Listrik Negara (PERSERO)
51 | 2010 | PT. Pupuk Kalimantan Timur Tbk.
52 | 2010 | PT. Salim Ivomas Pratama .Tbk

53 | 2010 | PT.Summarecon Agung Tbk.

54 | 2010 | PT. Pabrik Kertas Tjiwi Kimia Tbk.




Lampiran 1 Daftar Sampel Perusahaan (Lanjutan)

No. | Tahun | Nama Perusahaan

55 2011 | PT. Adhi Karya

56 2011 | PT. Apexindo Pratama Tbk.

57 2011 | PT. Arpeni Pratama Ocean Line Thk.
58 2011 | PT. Bakrie Telecom Tbk.

59 2011 | PT. Bakrieland Development Tbk.
60 2011 | PT. Bentoel International Investama Thk.
61 2011 | PT. Berlian Laju Tanker Thk.

62 2011 | PT. BW Plantation Thk.

63 2011 | PT. Duta Pertiwi Thk

64 2011 | PT. XL Axiata Thk.

65 2011 | PT. Indah Kiat Pulp & Paper Tbk.
66 2011 | PT. Indofood Sukses Makmur Thk.
67 2011 | PT. Indosat Tbk.

68 2011 | PT. JAPFA Comfeed Idonesia Thk.
69 2011 | PT. Jasa Marga (PERSEROQ)

70 2011 | PT. Lautan Luas Thk.

71 2011 | PT. Malindo Feedmill Thk.

72 2011 | PT. Matahari Putra Prima Tbk.

73 2011 | PT. Mayora Indah Tbk.

74 2011 | PT. Medco Energi Internasional Thk.
75 2011 | PT. Mitra Adiperkasa Thk.

76 2011 | PT. Mobile-8 Telecom Thk.

77 2011 | PT. Pabrik Kertas Tjiwi Kimia Thk.
78 2011 | PT. Pembangunan Jaya Ancol Tbk.
79 2011 | PT. Perusahaan Listrik Negara Thk.
80 2011 | PT. Pupuk Kalimantan Timur Thk.
81 2011 | PT. Salim Ivomas Pratama Tbk.




Lampiran 1 Daftar Sampel Perusahaan (Lanjutan)

No. | Tahun | Nama Perusahaan

82 | 2011 | PT. Selamat Sempurna Thk.

83 | 2011 | PT. Summarecon Agung Thk.

84 2011 | PT. Telekomunikasi Indonesia Thk.

85 | 2012 | PT. Agung Podomoro Land Thk.

86 | 2012 | PT. ANTAM .Tbk

87 | 2012 | PT. Apexindo Pratama Thk.

88 | 2012 | PT. Arpeni Pratama Ocean Line Thk.

89 | 2012 | PT. Berlian Laju Tanker Thk.

90 2012 | PT. BW Plantation Tbk.

91 2012 | PT. Fast Food Indonesia Tbk.

92 | 2012 | PT. Indah Kiat Pulp & Paper Thk.

93 2012 | PT. Indofood Sukses Makmur Tbk.

94 2012 | PT. Indosat Thk.

95 | 2012 | PT. Jasa Marga Thk.

96 2012 | PT. Lautan Luas Tbk.

97 2012 | PT. Malindo Feedmill Tbk.

98 2012 | PT. Matahari Putra Prima Thk.

99 | 2012 | PT. Mayora Indah Thk.

100 | 2012 | PT. Medco Energi Internasional Thk.

101 | 2012 | PT. Mitra Adiperkasa Thk.

102 | 2012 | PT. Mobile-8 Telecom Tbk.

103 | 2012 | PT. Pabrik Kertas Tjiwi Kimia Thk.

104 | 2012 | PT. Perusahaan Listrik Negara Thk.

105 | 2012 | PT. Pupuk Kalimantan Timur .Thk

106 | 2012 | PT. Salim lvomas Pratama Thk.

107 | 2012 | PT. Selamat Sempurna Tbk.

108 | 2012 | PT. Summarecon Agung Thk.

109 | 2012 | PT. Telekomunikasi Indonesia Thk.




Lampiran 2 Daftar Sampel Obligasi

No. | Tahun | KODE
1 2009 | SMKADHI01
2 2009 | APEX01B
3 2009 | APOL02B
4 2009 | BTELO1
5 2009 | SIKBLTAO1
6 2009 | BSDEO2
7 2009 | CMNP0O3C
8 2009 | DUTIO05
9 2009 | ELTY01B
10 | 2009 | EXCLO02
11 | 2009 | FRENO1
12 | 2009 | INDF0O4
13 | 2009 | INKP02B
14 | 2009 | SIKISATO03
15 | 2009 | JMPDI13R
16 | 2009 | JPFA01
17 | 2009 | LTLSO3
18 | 2009 | MAINO1
19 | 2009 | SMKMYORO01
20 | 2009 | PJAAOL1B
21 | 2009 | SIKPPLNO1
22 | 2009 | RICYO02
23 | 2009 | RMBAO1
24 | 2009 | SIKSMRAO1
25 | 2009 | TKIMO2B
26 | 2010 | SMKADHIO01
27 | 2010 | APEX02B




Lampiran 2 Daftar Sampel Obligasi (Lanjutan)

No. | Tahun | KODE

28 | 2010 | APOL02B

29 | 2010 | BTELO1

30 | 2010 | SIKELTYO01B

31 | 2010 | RMBAO1

32 | 2010 | SIKBLTA02B

33 | 2010 | BSDEO2

34 | 2010 | DUTIO5

35 | 2010 | EXCLO2

36 | 2010 | INKPO2B

37 | 2010 | INDFO5

38 | 2010 | SIKISAT04B

39 | 2010 | JPFA01

40 | 2010 | JMPDI13R

41 | 2010 | LTLSO3

42 | 2010 | MAINO1

43 | 2010 | SIKMPPAO1B

44 | 2010 | SMKMYORO01

45 | 2010 | MEDCO02B

46 | 2010 | SIKMAPIO1B

47 | 2010 | FRENO1

48 | 2010 | TKIMO2B

49 | 2010 | PJAAO1B

50 | 2010 | SIKPPLNO2B

51 | 2010 | SIKPPKTO1

52 | 2010 | SIKSIMPO1

53 | 2010 | SIKSMRAO1

54 | 2010 | TKIMO02B

55 | 2011 | SMKADHIO01




Lampiran 2 Daftar Sampel Obligasi (Lanjutan)

No. | Tahun | KODE

56 | 2011 | APEX02B

57 | 2011 | APOL02B

58 | 2011 | BTELO1

59 | 2011 | SIKELTYO02B

60 | 2011 | RMBAO1

61 | 2011 | SIKBLTA02B

62 | 2011 | BWPTO1

63 | 2011 | DUTIOS

64 | 2011 | EXCLOZ2

65 | 2011 | INKPO2B

66 | 2011 | INDFO5

67 | 2011 | SIKISAT04B

68 | 2011 | JPFAO01

69 | 2011 | JMPD01JM10ZB

70 | 2011 | LTLSO3

71 | 2011 | MAINO1

72 | 2011 | SIKMPPAQ1B

73 | 2011 | SMKMYORO01

74 | 2011 | MEDCO02B

75 | 2011 | SIKMAPIO1B

76 | 2011 | FRENO1

77 | 2011 | TKIMO2B

78 | 2011 | PJAAO1B

79 | 2011 | PPLN12B

80 | 2011 | SIKPPKTO1

81 | 2011 | SIKSIMPO1

82 | 2011 | SMSMO02C




Lampiran 2 Daftar Sampel Obligasi (Lanjutan)

No. | Tahun | KODE

83 | 2011 | SIKSMRAO1

84 | 2011 | TLKMO02B

85 | 2012 | APLNO1B

86 | 2012 | ANTMO01BCN1

87 | 2012 | APEX02B

88 | 2012 | APOL02B

89 | 2012 | SIKBLTAO02B

90 | 2012 | BWPTO1

91 | 2012 | FASTO1

92 | 2012 | INKPO2B

93 | 2012 | INDFO5

94 | 2012 | SIKISAT04B

95 | 2012 | JMPD01JM10ZB

96 | 2012 | LTLSO03

97 | 2012 | MAINO1

98 | 2012 | SIKMPPAOQ1B

99 | 2012 | SMKMYORO1

100 | 2012 | MEDCO1CN2USD

101 | 2012 | SIKMAPIO1B

102 | 2012 | FRENO1

103 | 2012 | TKIMO02B

104 | 2012 | PPLN12B

105 | 2012 | SIKPPKTO1

106 | 2012 | SIKSIMPO1

107 | 2012 | SMSM02C

108 | 2012 | SIKSMRAO1

109 | 2012 | TLKMO02B




Lampiran 3 Data Profitabilitas, Size dan Likuiditas

No. | Tahun | ROA SIZE LIK

1 2009 | 0,029 29,359 1,196

2 2009 | 0,026 29,207 1,494

3 2009 | (0,099) 29,544 0,617

4 2009 | 0,086 30,068 0,840

5 2009 | (0,114) 30,791 0,759

6 2009 | 0,067 29,156 1,508

7 2009 | 0,025 28,658 0,924

8 2009 | 0,048 29,119 1,306

9 2009 | 0,011 30,081 1,566

10 | 2009 | 0,062 30,941 0,334

11 | 2009 | (0,152) 29,191 0,425

12 | 2009 | 0,051 31,329 1,161

13 | 2009 | (0,027) 31,635 8,837

14 | 2009 | 0,027 31,639 0,546

15 | 2009 | 0,061 30,414 1,156

16 | 2009 | 0,134 29,434 2,206

17 | 2009 | 0,028 28,756 1,121




Lampiran 3 Data Profitabilitas, Size dan Likuiditas (Lanjutan)

No. | Tahun | ROA SIZE LIK

18 | 2009 | 0,086 27,509 1,322

19 | 2009 | 0,115 28,809 2,290

20 | 2009 | 0,090 28,056 1,971

21 | 2009 | 0,031 33,441 0,981

22 | 2009 | 0,060 27,120 1,789

23 | 2009 | 0,058 29,090 2,659

24 | 2009 | 0,038 29,126 0,887

25 | 2009 | 0,013 30,733 2,367

26 | 2010 | 0,039 29,22589 1,14

27 | 2010 |(0,205) | 29,01334 1,25

28 | 2010 | (0,297) 29,33672 0,20

29 | 2010 | 0,080 30,14491 0,82

30 | 2010 | 0,011 30,46800 2,56

31 | 2010 | 0,045 31,52337 2,50

32 | 2010 | (0,055) 30,86947 1,03

33 | 2010 | 0,034 30,09016 2,41




Lampiran 3 Data Profitabilitas, Size dan Likuiditas (Lanjutan)

No. | Tahun | ROA SIZE LIK

34 | 2010 | 0,565 29,184 1,410

35 | 2010 | 0,106 30,936 0,490

36 | 2010 | 0,002 31,606 1,010

37 | 2010 | 0,062 31,487 2,036

38 | 2010 | 0,012 31,598 0,516

39 | 2010 | 0,155 29,574 2,630

40 | 2010 | 0,063 30,573 1,650

41 | 2010 | 0,029 28,909 1,100

42 | 2010 | 0,186 27,597 1,420

43 | 2010 | 0,510 30,066 1,760

44 | 2010 | 0,114 29,112 2,580

45 | 2010 | 0,036 30,651 2,042

46 | 2010 | 0,055 28,931 1,270

47 | 2010 | (0,313) 29,131 0,220

48 | 2010 | 0,020 30,673 2,193

49 | 2010 | 0,090 28,082 2,000

50 | 2010 | 0,027 33,543 0,816




Lampiran 3 Data Profitabilitas, Size dan Likuiditas (Lanjutan)

No. | Tahun | ROA SIZE LIK

51 | 2010 | 0,103 29,821 2,023

52 | 2010 | 0,046 28,408 1,139

53 | 2010 | 0,038 29,446 0,990

54 | 2010 | 0,013 30,733 2,367

55 | 2011 | 0,030 29,441 1,100

56 | 2011 | 0,084 29,243 1,361

57 | 2011 | (0,492) 29,082 0,260

58 | 2011 | (0,068) 30,145 0,320

59 | 2011 | 0,080 30,505 1,360

60 | 2011 | 0,048 29,477 1,120

61 | 2011 | 0,060 30,925 0,920

62 | 2011 | 0,089 28,909 0,850

63 | 2011 | 0,067 29,277 0,950

64 | 2011 | 0,091 31,070 0,390

65 | 2011 | 0,003 31,679 1,060

66 | 2011 | 0,094 31,612 1,910

67 | 2011 | 0,018 31,586 0,550




Lampiran 3 Data Profitabilitas, Size dan Likuiditas (Lanjutan)

No. | Tahun | ROA SIZE LIK

68 | 2011 0,079 29,743 1,590

69 | 2011 0,062 30,696 1,060

70 | 2011 0,020 29,027 1,040

71 | 2011 0,154 27,914 1,400

72 | 2011 0,012 29,970 1,240

73 | 2011 0,073 29,518 2,220

74 | 2011 0,034 30,786 1,610

75 | 2011 0,082 29,116 1,040

76 | 2011 | (0,195) 30,140 0,260

77 | 2011 0,027 30,779 1,923

78 | 2011 0,093 28,183 1,360

79 | 2011 | 0,01687 | 32,26627 | 0,92583

80 | 2011 0,136 29,995 2,282

81 | 2011 0,088 30,870 1,693

82 | 2011 0,193 27,759 2,720

83 | 2011 0,048 29,723 0,890

84 | 2011 0,150 32,266 0,958




Lampiran 3 Data Profitabilitas, Size dan Likuiditas (Lanjutan)

No. | Tahun | ROA SIZE LIK

85 | 2012 0,055 30,35203 1,56

86 | 2012 0,152 30,61207 2,51

87 | 2012 0,032 29,560 5,879

88 | 2012 | (0,239) 28,732 0,302

89 | 2012 | (0,690) 30,003 0,920

90 | 2012 0,782 29,223 0,651

91 | 2012 0,116 28,20870 1,77

92 | 2012 0,007 31,79429 1,68

93 | 2012 0,082 31,71404 2,00

94 | 2012 0,009 31,642 0,754

95 | 2012 0,062 30,840 0,682

9 | 2012 0,036 29,031 0,841

97 | 2012 0,168 28,219 1,048

98 | 2012 0,029 29,738 1,872

99 | 2012 0,089 29,74757 2,76

100 | 2012 0,002 30,877 2,649

101 | 2012 0,073 29,421 1,216




Lampiran 3 Data Profitabilitas, Size dan Likuiditas (Lanjutan)

No. | Tahun | ROA SIZE LIK

102 | 2012 0,109 30,294 0,281

103 | 2012 0,014 30,887 2,407

104 | 2012 0,165 32,344 1,160

105 | 2012 0,163 30,130 2,540

106 | 2012 0,057 30,911 1,483

107 | 2012 0,299 27,997 1,944

108 | 2012 0,073 30,018 1,170

109 | 2012 0,165 32,344 1,160




Lampiran 4 Data Secure, Maturity, Reputasi Auditor, dan
Peringkat Obligasi

No. | Tahun | SEC | MAT | RA | PO
1 2009 1 1 0 1
2 2009 1 1 1 1
3 2009 0 0 1 0
4 2009 1 1 0 1
5 2009 0 1 1 1
6 2009 1 1 0 1
7 2009 1 1 1 1
8 2009 0 1 0 1
9 2009 1 1 0 1

10 | 2009 1 1 0 1
11 | 2009 1 1 0 1
12 | 2009 0 1 1 1
13 | 2009 0 0 0 0
14 | 2009 0 0 1 1
15 | 2009 0 0 0 1
16 | 2009 1 1 0 1
17 | 2009 0 1 1 1
18 | 2009 1 1 0 1
19 | 2009 1 1 0 1

20 | 2009 0 1 0 1

21 | 2009 0 0 1 1

22 | 2009 1 1 0 1

23 | 2009 1 1 1 1

24 | 2009 1 1 1 1

25 | 2009 0 0 0 1

26 | 2010 1 1 0 1

27 | 2010 0 1 1 1




Lampiran 4 Data Secure, Maturity, Reputasi Auditor, dan
Peringkat Obligasi (Lanjutan)

No. | Tahun | SEC | MAT | RA | PO
28 | 2010 0 0 1 0
29 | 2010 1 1 0 1
30 | 2010 1 1 0 1
31 | 2010 1 1 1 1
32 | 2010 1 1 1 1
33 | 2010 1 1 0 1
34 | 2010 0 1 0 1
35 | 2010 1 1 0 1
36 | 2010 0 0 0 0
37 | 2010 0 1 1 1
38 | 2010 1 0 1 1
39 | 2010 1 1 0 1
40 | 2010 0 0 0 1
41 | 2010 0 1 1 1
42 | 2010 1 1 0 1
43 | 2010 0 1 0 1
44 | 2010 1 1 0 1
45 | 2010 0 1 1 1
46 2010 0 1 1 1
47 | 2010 1 1 0 0
48 | 2010 0 0 0 1
49 | 2010 0 1 0 1
50 | 2010 0 0 1 1
51 | 2010 0 1 0 1
52 | 2010 1 1 1 1
53 | 2010 0 1 1 1
54 | 2010 0 0 0 1




Lampiran 4 Data Secure, Maturity, Reputasi Auditor, dan
Peringkat Obligasi (Lanjutan)

No. | Tahun | SEC | MAT | RA | PO
55 | 2011 1 1 0 1
56 | 2011 0 1 1 1
57 | 2011 0 0 1 0
58 | 2011 1 1 0 1
59 | 2011 1 1 0 1
60 | 2011 1 1 1 1
61 | 2011 1 1 1 1
62 | 2011 1 1 0 1
63 | 2011 0 1 0 1
64 | 2011 1 1 0 1
65 | 2011 0 0 0 0
66 | 2011 0 1 1 1
67 | 2011 1 0 1 1
68 | 2011 1 1 0 1
69 | 2011 0 1 0 1
70 | 2011 0 1 1 1
71 2011 1 1 0 1
72 | 2011 0 1 0 1
73 2011 1 1 0 1
74 | 2011 0 1 1 1
75 2011 0 1 1 1
76 | 2011 1 1 0 0
77 | 2011 0 0 0 1
78 | 2011 0 1 0 1
79 | 2011 0 0 1 1
80 | 2011 0 1 0 1




Lampiran 4 Data Secure, Maturity, Reputasi Auditor, dan
Peringkat Obligasi (Lanjutan)

No. | Tahun | SEC | MAT | RA | PO
81 | 2011 1 1 1 1
82 | 2011 1 1 0 1
83 | 2011 1 1 1 1
84 | 2011 1 0 1 1
85 | 2012 1 1 1 1
86 | 2012 1 0 1 1
87 | 2012 0 1 1 1
88 | 2012 0 0 1 0
89 | 2012 1 1 1 1
90 | 2012 1 1 0 1
91 | 2012 1 1 1 1
92 | 2012 0 0 0 0
93 | 2012 0 1 1 1
94 | 2012 1 0 1 1
95 | 2012 0 1 0 1
96 | 2012 0 1 1 1
97 | 2012 1 1 0 1
98 | 2012 0 1 0 1
99 | 2012 1 1 0 1
100 | 2012 0 1 1 1




Lampiran 4 Data Secure, Maturity, Reputasi Auditor, dan
Peringkat Obligasi (Lanjutan)

No. | Tahun | SEC | MAT | RA | PO
101 | 2012 0 1 1 1
102 | 2012 1 1 0 0
103 | 2012 0 0 0 1
104 | 2012 0 0 1 1
105 | 2012 0 1 0 1
106 | 2012 1 1 1 1
107 | 2012 1 1 0 1
108 | 2012 1 1 1 1
109 | 2012 1 0 1 1




Lampiran 5 Hasil Regresi Logistik

Case Processing Summary

Unweighted Cases® N Percent
Selected Cases  Included in Analysis 109] 100.0
Missing Cases 0 0
Total 109  100.0}
Unselected Cases 0 .0
Total 109]  100.0f

a. If weight is in effect, see classification table for the total

number of cases.

Dependent Variable Encoding

Original Value

Internal Value

Non Investment Grade 0]

Investment Grade

1

Iteration History*"*

2 Log Coefficients
Iteration likelihood Constant
Step0 1 75.344 1.596
2 71.426 2.079
3 71.307 2.183
4 71.307 2.187
5 71.307 2.187




Lampiran 5 Hasil Regresi Logistik (Lanjutan)

a. Constant is included in the model.
b. Initial -2 Log Likelihood: 71,307

c. Estimation terminated at iteration number 5 because parameter
estimates changed by less than ,001.

Classification Table*?

Predicted
PO
Non Investment | Investment [ Percentage
Observed Grade Grade Correct
Step0 PO Non 0 11 .0l
Investment
Grade
Investment 0 98 100.0}
Grade
Overall Percentage 89.9|

a. Constant is included in the model.
b. The cut value is ,500

Variables in the Equation
B SE. | df Sig.| Exp(B)
Step0 Constant| 2.187| .318] 1 .000 8.909]




Lampiran 5 Hasil Regresi Logistik (Lanjutan)

Variables not in the Equation

Score df Sig.

Step 0 Variables ROA 17.460 1 .000
SIZE 551 1 458

LIK 218 1 .641

SEC 2.845 1 .092

MAT 16.090 1 .000

RA 445 1 .505

Overall Statistics 34.068 6 .000




Lampiran 5 Hasil Regresi Logistik (Lanjutan)

Iteration History

a,b,c,d

Coefficients

-2Lo

Iteration Iikeliho%d Constant{ ROA | SIZE | LIK | SEC | MAT | RA

Stepl1 58.288( -3.216| 2.859| .117[ .030| .157| 1.081| .471
2 43.364| -4.385| 5.972| .149( .033( .211| 1.843|1.058
3 38.986 -4.230| 8.275( .135| .080f .178[ 2.520]1.753
4 37.998 -3.932| 9.641 .119( .124{ .024( 3.079|2.304
5 37.898( -4.070| 10.131 .121{ .137( -.131| 3.385|2.525
6 37.896 -4.152| 10.196( .124( .138| -.169| 3.445|2.557
7 37.896 -4.155| 10.197( .124{ .138( -.170( 3.446|2.558
8 37.896 -4.155| 10.197( .124{ .138 -.170( 3.446|2.558

a. Method: Enter

b. Constant is included in the model.
c. Initial -2 Log Likelihood: 71,307

d. Estimation terminated at iteration number 8 because parameter estimates
changed by less than ,001.




Lampiran 5 Hasil Regresi Logistik (Lanjutan)

Block 1: Method = Enter
Omnibus Tests of Model Coefficients

Chi-square df Sig.
Step1 Step 33.410 6 .000
Block 33.410 6 .000
Model 33.410 6 .000

Model Summary

-2 Log Cox & Snell R | Nagelkerke R
Step likelihood Square Square

1 37.896° .264 .550]

a. Estimation terminated at iteration number 8 because
parameter estimates changed by less than ,001.

Hosmer and Lemeshow Test

Step Chi-square Df Sig.

1 5.549 8 .698




Lampiran 5 Hasil Regresi Logistik (Lanjutan)

Contingency Table for Hosmer and Lemeshow Test

PO = Non Investment

PO = Investment

Grade Grade
Observed | Expected [Observed | Expected | Total
Stepl 1 7 6.614 4 4.386 11
2 3 3.043 8 7.957 11
3 0 528 11 10.472 11
4 0 293 11 10.707 11
5 0 221 11 10.779 11
6 1 165 10 10.835 11
7 0 .078 11 10.922 11
8 0 .029 11 10.971 11
9 0 .020 11 10.980 11
1 0 .009 10 9.991 10
0




Lampiran 5 Hasil Regresi Logistik (Lanjutan)

Classification Table?

Predicted
PO
Non
Investment | Investment | Percentage
Observed Grade Grade Correct
Stepl PO Non 6 5 54.5
Investment
Grade
Investment 1 97 99.0
Grade
Overall Percentage 94.5




Classification Table?

Predicted
PO
Non
Investment | Investment | Percentage
Observed Grade Grade Correct
Stepl PO Non 6 5 54.5
Investment
Grade
Investment 1 97 99.0
Grade
Overall Percentage 94.5

a. The cut value is ,500



Lampiran 5 Hasil Regresi Logistik (Lanjutan)

Variables in the Equation

B SEE. | df | Sig. | Exp(B)
Step 1* ROA 10.197) 3.176[ 1| .001|26829.515
SIZE 124 488 1] .799 1.132
LIK 138| .288] 1 .630 1.149]
SEC -170] 1.466( 1 .908 .843
MAT 3.446] 1.700f 1 .043 31.380
RA 2.558| 1.213] 1 .035 12.910
Constant | -4.155|14.995( 1| .782 .016

a. Variable(s) entered on step 1: ROA, SIZE, LIK, SEC, MAT, RA.
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