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Lampiran 16 Uji T X3Z 

 

Lampiran 17 Sampel Data 

 
X1 X2 X3 Y Z 

31.02 0.65 58.74 87 0 

31.01 0.41 56.43 121 0 

31.05 0.59 62.64 113 0 

28.05 3.74 21.19 87 0 

28.25 0.97 21.67 398 0 

28.19 1.24 15.52 172 0 

25.87 2.87 25.78 87 0 

25.69 3.46 5.26 143 0 

25.68 (2.63) 5.69 125 0 

29.47 6.72 33.67 77 0 

29.49 5.94 30.17 58 0 

29.47 (1.83) 30.65 85 0 

28.48 (1.96) 71.77 86 0 

28.49 (3.50) 73.96 87 0 

28.79 (3.27) 110.80 148 0 

28.36 (3.84) 45.17 87 0 

28.40 (0.04) 48.25 121 0 

28.39 4.42 43.24 145 0 

27.36 (4.80) 39.31 77 0 

27.44 (3.73) 38.39 90 0 

27.40 (3.93) 39.14 123 0 

31.58 3.27 41.87 46 0 

31.63 5.75 38.38 72 0 

31.74 0.80 43.36 74 0 

27.55 9.53 16.23 67 0 

27.55 3.45 12.21 80 0 

27.58 6.88 8.45 119 0 

25.79 (28.92) 20.18 151 0 

26.19 (6.90) 19.53 150 0 

26.12 (1.58) 14.58 299 0 

26.73 (7.96) 46.69 179 0 

26.88 (1.96) 56.32 119 0 

27.01 2.31 50.20 120 0 



59 

 

31.17 3.80 51.46 86 1 

31.22 3.55 50.93 99 1 

31.30 3.49 55.53 103 1 

29.56 0.19 48.21 87 1 

29.56 (3.79) 51.82 182 1 

29.53 (6.01) 56.22 130 1 

30.29 1.37 54.17 85 0 

30.32 2.96 51.04 84 0 

30.38 0.44 61.47 119 0 

30.17 8.91 25.53 46 0 

30.25 9.36 23.19 43 0 

30.25 4.64 24.89 74 0 

28.37 0.77 61.62 81 0 

28.39 (1.62) 63.98 71 0 

28.53 (2.31) 77.65 120 0 

28.06 3.28 29.58 79 0 

28.17 3.24 33.60 118 0 

28.18 2.01 39.03 147 0 

29.64 2.81 7.98 87 0 

29.66 1.66 7.63 120 0 

29.65 (0.76) 7.62 118 0 

29.99 9.96 36.50 79 0 

30.04 9.29 33.70 80 0 

30.07 8.83 31.41 85 0 

30.10 0.57 48.64 86 0 

30.13 1.16 48.24 106 0 

30.13 0.37 48.69 88 0 

27.25 3.50 21.48 81 0 

27.30 0.41 24.40 93 0 

27.35 (2.37) 35.50 120 0 

28.13 (0.43) 2.79 86 0 

28.12 (0.54) 2.43 181 0 

28.12 (0.18) 2.43 179 0 

29.78 25.85 19.74 60 0 

30.13 3.14 10.94 141 0 

29.91 (37.52) 32.31 125 0 

31.54 3.47 48.86 60 0 

31.64 (3.74) 37.59 143 0 

31.58 (18.58) 54.55 130 0 

30.35 0.17 55.15 87 0 

30.41 2.54 55.04 99 0 

30.33 (11.88) 71.58 148 0 

29.58 14.53 25.35 59 0 
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29.62 8.45 24.35 59 0 

29.66 3.03 26.44 77 0 

29.44 4.62 12.86 88 1 

29.54 4.05 16.71 91 1 

29.54 (1.32) 14.32 214 1 

28.35 (2.07) 35.19 81 0 

28.19 1.79 22.56 99 0 

28.20 0.72 22.70 207 0 

29.28 9.77 33.79 91 1 

29.44 7.98 36.96 99 1 

29.41 4.83 31.28 96 1 

25.04 (9.24) 16.52 84 0 

25.06 (10.55) 30.07 139 0 

25.01 (11.95) 38.15 85 0 

29.65 (0.46) 19.07 88 1 

29.74 (0.51) 21.85 114 1 

29.99 1.49 37.89 147 1 

29.08 3.15 9.52 86 1 

29.07 (1.43) 10.56 151 1 

29.05 (5.39) 14.13 151 1 

29.25 4.25 75.57 88 1 

30.16 4.37 7.75 87 1 

30.10 (4.87) 9.84 90 1 

28.15 4.31 87.06 88 0 

28.47 2.35 27.95 149 0 

28.54 0.71 31.56 238 0 

29.23 4.65 56.90 71 0 

29.39 3.13 60.48 150 0 

29.58 1.23 78.89 239 0 

30.43 3.02 64.68 49 0 

30.61 1.84 68.73 49 0 

30.55 0.57 75.55 50 0 

26.92 1.17 30.92 80 0 

27.01 0.80 36.83 80 0 

26.98 (4.49) 39.16 117 0 

30.85 11.30 38.80 84 1 

30.89 12.42 3.06 130 1 

30.91 4.23 33.49 98 1 

27.52 0.60 29.93 78 0 

27.42 (2.94) 25.08 86 0 

27.36 (5.97) 26.39 90 0 

28.56 10.58 8.43 79 0 

28.66 8.33 9.70 83 0 
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28.72 7.95 7.89 118 0 

29.01 0.00 31.52 85 0 

28.99 (7.06) 37.82 149 0 

29.00 (4.27) 44.07 137 0 

26.47 (1.14) 64.02 87 0 

26.37 (5.93) 64.77 59 0 

26.29 (7.33) 66.93 62 0 

28.78 2.70 19.19 67 0 

28.80 2.28 18.35 66 0 

28.79 0.58 17.30 67 0 

27.75 0.08 6.17 87 0 

27.75 0.09 6.39 71 0 

27.71 (1.15) 4.18 151 0 

28.11 2.85 33.37 60 0 

28.48 5.10 45.82 65 0 

29.00 2.52 47.03 130 0 

 

Lampiran 18 Sampel Data sesudah di Outlier 

 
X1 X2 X3 Y Z 

31.018 0.655 58.736 87 0 

31.014 0.41 56.43 121 0 

31.045 0.593 62.637 113 0 

28.046 3.74 21.188 87 0 

28.187 1.24 15.522 172 0 

25.873 2.873 25.78 87 0 

25.687 3.463 5.258 143 0 

25.681 -2.627 5.691 125 0 

29.47 6.717 33.674 77 0 

29.487 5.94 30.17 58 0 

29.469 -1.834 30.651 85 0 

28.478 -1.958 71.773 86 0 

28.489 -3.5 73.964 87 0 

28.792 -3.268 110.804 148 0 

28.355 -3.839 45.172 87 0 

28.404 -0.044 48.246 121 0 

28.386 4.423 43.243 145 0 

27.361 -4.801 39.31 77 0 

27.445 -3.728 38.387 90 0 

27.396 -3.926 39.137 123 0 

31.584 3.266 41.869 46 0 

31.628 5.749 38.383 72 0 

31.74 0.799 43.363 74 0 
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27.553 9.531 16.23 67 0 

27.546 3.45 12.206 80 0 

27.583 6.884 8.453 119 0 

26.195 -6.901 19.534 150 0 

26.726 -7.955 46.689 179 0 

26.881 -1.959 56.318 119 0 

27.012 2.312 50.204 120 0 

31.166 3.799 51.459 86 1 

31.22 3.545 50.93 99 1 

31.301 3.492 55.528 103 1 

29.563 0.19 48.215 87 1 

29.56 -3.79 51.822 182 1 

29.527 -6.012 56.219 130 1 

30.285 1.365 54.165 85 0 

30.324 2.955 51.041 84 0 

30.385 0.439 61.474 119 0 

30.168 8.911 25.532 46 0 

30.255 9.356 23.19 43 0 

30.252 4.642 24.891 74 0 

28.371 0.768 61.624 81 0 

28.394 -1.616 63.981 71 0 

28.529 -2.307 77.655 120 0 

28.06 3.282 29.577 79 0 

28.165 3.237 33.599 118 0 

28.178 2.012 39.026 147 0 

29.645 2.811 7.976 87 0 

29.659 1.665 7.632 120 0 

29.652 -0.758 7.623 118 0 

29.986 9.958 36.503 79 0 

30.044 9.29 33.699 80 0 

30.072 8.827 31.411 85 0 

30.098 0.569 48.637 86 0 

30.131 1.158 48.238 106 0 

30.132 0.371 48.687 88 0 

27.255 3.497 21.485 81 0 

27.298 0.408 24.397 93 0 

27.351 -2.375 35.503 120 0 

28.131 -0.433 2.794 86 0 

28.123 -0.543 2.43 181 0 

28.122 -0.18 2.431 179 0 

30.134 3.143 10.939 141 0 

31.539 3.466 48.862 60 0 

31.64 -3.743 37.588 143 0 
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30.354 0.166 55.148 87 0 

30.411 2.54 55.037 99 0 

30.329 -11.878 71.581 148 0 

29.578 14.534 25.35 59 0 

29.615 8.448 24.352 59 0 

29.662 3.032 26.442 77 0 

29.438 4.618 12.856 88 1 

29.541 4.053 16.709 91 1 

29.537 -1.324 14.325 214 1 

28.349 -2.073 35.193 81 0 

28.194 1.791 22.564 99 0 

28.202 0.722 22.698 207 0 

29.279 9.766 33.793 91 1 

29.441 7.984 36.964 99 1 

29.411 4.826 31.278 96 1 

25.042 -9.242 16.521 84 0 

25.06 -10.552 30.075 139 0 

25.013 -11.954 38.147 85 0 

29.653 -0.464 19.068 88 1 

29.74 -0.513 21.854 114 1 

29.993 1.487 37.886 147 1 

29.079 3.15 9.524 86 1 

29.074 -1.427 10.56 151 1 

29.05 -5.394 14.128 151 1 

29.249 4.253 75.572 88 1 

30.161 4.372 7.75 87 1 

28.147 4.313 87.063 88 0 

28.475 2.35 27.948 149 0 

28.536 0.705 31.56 238 0 

29.225 4.652 56.901 71 0 

29.395 3.13 60.482 150 0 

29.579 1.229 78.89 239 0 

30.433 3.015 64.684 49 0 

30.606 1.843 68.725 49 0 

30.554 0.572 75.554 50 0 

26.917 1.17 30.918 80 0 

27.015 0.805 36.825 80 0 

26.98 -4.495 39.162 117 0 

27.523 0.602 29.93 78 0 

27.416 -2.936 25.076 86 0 

27.357 -5.973 26.392 90 0 

28.558 10.583 8.433 79 0 

28.659 8.326 9.696 83 0 
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28.72 7.946 7.89 118 0 

29.013 0.003 31.523 85 0 

28.995 -7.058 37.821 149 0 

29.001 -4.269 44.065 137 0 

26.47 -1.139 64.024 87 0 

26.366 -5.927 64.773 59 0 

26.286 -7.33 66.931 62 0 

28.781 2.703 19.19 67 0 

28.798 2.283 18.346 66 0 

28.795 0.584 17.299 67 0 

27.746 0.085 6.168 87 0 

27.75 0.094 6.385 71 0 

27.714 -1.155 4.178 151 0 

28.115 2.849 33.365 60 0 

28.48 5.102 45.817 65 0 

29.003 2.519 47.029 130 0 

 

Lampiran 19 Data Outlier 

 
Data X1 X2 X3 Y Z 

5 28.25 0.97 21.67 398 0 

28 25.79 (28.92) 20.18 151 0 

30 26.12 (1.58) 14.58 299 0 

67 29.78 25.85 19.74 60 0 

69 29.91 (37.52) 32.31 125 0 

72 31.58 (18.58) 54.55 130 0 

99 30.10 (4.87) 9.84 90 1 

112 30.85 11.30 38.80 84 1 

113 30.89 12.42 3.06 130 1 

114 30.91 4.23 33.49 98 1 

 

Lampiran 20 Data Cochrane Orcutt dan Lolos Asumsi Klasik 

 
Lag_X1 Lag_X2 Lag_X3 Z Lag_Y 

0 0 0 0 0 

26.98 0.32 48.79 0 109.69 

27.01 0.54 55.3 0 97.27 

24.01 3.66 13.05 0 72.31 

24.54 0.75 12.77 0 160.69 

22.21 2.71 23.76 0 64.64 

22.32 3.09 1.91 0 131.69 

22.34 -3.08 5.01 0 106.41 

26.13 7.06 32.93 0 60.75 
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25.66 5.07 25.79 0 47.99 

25.64 -2.61 26.73 0 77.46 

24.65 -1.72 67.79 0 74.95 

24.79 -3.25 64.63 0 75.82 

25.09 -2.81 101.19 0 136.69 

24.61 -3.41 30.77 0 67.76 

24.72 0.46 42.37 0 109.69 

24.69 4.43 36.97 0 129.27 

23.67 -5.38 33.69 0 58.15 

23.89 -3.1 33.28 0 79.99 

23.83 -3.44 34.15 0 111.3 

28.02 3.78 36.78 0 30.01 

27.52 5.32 32.94 0 66.02 

27.63 0.05 38.37 0 64.64 

23.43 9.43 10.59 0 57.38 

23.96 2.21 10.1 0 71.29 

24 6.44 6.87 0 108.6 

22.61 -7.8 18.44 0 134.53 

23.32 -7.06 44.15 0 159.5 

23.41 -0.93 50.25 0 95.73 

23.52 2.57 42.88 0 104.53 

27.65 3.5 44.93 0 70.4 

27.17 3.05 44.24 0 87.82 

27.24 3.03 48.91 0 90.13 

25.49 -0.26 41 1 73.61 

25.72 -3.81 45.55 1 170.69 

25.68 -5.52 49.48 1 106.34 

26.45 2.15 46.86 1 68.1 

26.39 2.78 44 1 72.95 

26.44 0.06 54.84 1 108.08 

26.22 8.85 17.54 0 30.53 

26.33 8.2 19.87 0 37.02 

26.32 3.43 21.88 0 68.41 

24.44 0.16 58.39 0 71.38 

24.71 -1.72 55.97 0 60.47 

24.84 -2.1 69.34 0 110.77 

24.35 3.58 19.48 0 63.4 

24.52 2.81 29.75 0 107.73 

24.52 1.59 34.66 0 131.66 

25.98 2.55 2.9 0 67.89 

25.81 1.3 6.6 0 108.69 

25.8 -0.97 6.63 0 102.4 

26.13 10.06 35.51 0 63.66 
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26.15 8 28.95 0 69.73 

26.17 7.62 27.03 0 74.6 

26.19 -0.58 44.55 0 74.95 

26.22 1.08 41.92 0 94.82 

26.22 0.22 42.42 0 74.22 

23.34 3.45 15.16 0 69.56 

23.75 -0.05 21.6 0 82.47 

23.8 -2.43 32.33 0 107.91 

24.58 -0.12 -1.82 0 70.4 

24.47 -0.49 2.07 0 169.82 

24.47 -0.11 2.11 0 155.47 

26.48 3.17 10.62 0 117.73 

27.62 3.06 47.44 0 41.67 

27.54 -4.19 31.24 0 135.2 

26.24 0.65 50.26 0 68.41 

26.47 2.52 47.87 0 87.69 

26.38 -12.21 64.43 0 135.13 

25.64 16.08 16.04 0 39.76 

25.77 6.56 21.06 0 51.33 

25.81 1.93 23.28 0 69.33 

25.58 4.22 9.42 0 77.99 

25.71 3.45 15.04 0 79.56 

25.7 -1.85 12.15 0 202.17 

24.51 -1.9 33.33 0 53.18 

24.51 2.06 17.99 0 88.47 

24.54 0.49 19.77 0 194.13 

25.61 9.67 30.84 1 64.09 

25.63 6.71 32.57 1 87.17 

25.58 3.79 26.47 1 83.13 

21.22 -9.87 12.45 0 71.52 

21.8 -9.35 27.93 0 128.08 

21.75 -10.58 34.24 0 66.93 

26.4 1.09 14.11 1 76.95 

25.88 -0.45 19.38 1 102.56 

26.13 1.55 35.04 1 132.18 

25.18 2.96 4.6 0 66.89 

25.29 -1.84 9.32 0 139.82 

25.27 -5.21 12.76 0 131.37 

25.47 4.95 73.73 1 68.37 

26.36 3.82 -2.07 1 75.56 

24.23 3.74 86.06 1 76.69 

24.82 1.79 16.63 1 137.56 

24.83 0.4 27.93 1 218.63 
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25.52 4.56 52.8 1 40.06 

25.6 2.53 53.09 1 140.77 

25.76 0.82 71.03 1 219.5 

26.59 2.86 54.43 1 17.93 

26.65 1.45 60.32 0 42.63 

26.57 0.33 66.62 0 43.63 

22.94 1.1 21.1 0 73.5 

23.52 0.65 32.81 0 69.6 

23.47 -4.6 34.37 0 106.6 

24.02 1.19 24.84 0 62.79 

23.84 -3.01 21.19 0 75.86 

23.79 -5.59 23.13 0 78.82 

25 11.36 5 0 67.3 

24.95 6.95 8.6 0 72.73 

24.99 6.86 6.63 0 107.21 

25.28 -1.03 30.5 0 69.66 

25.22 -7.06 33.72 1 137.95 

25.23 -3.35 39.15 1 117.63 

22.7 -0.58 58.3 1 69.19 

22.93 -5.78 56.45 0 47.69 

22.86 -6.56 58.51 0 54.33 

25.36 3.66 10.49 0 58.94 

25.06 1.93 15.85 0 57.29 

25.05 0.29 14.91 0 58.42 

24 0.01 3.92 0 78.29 

24.14 0.08 5.58 0 59.69 

24.11 -1.17 3.35 0 141.77 

24.51 3 32.82 0 40.37 

24.82 4.73 41.48 0 57.2 

25.3 1.86 41.07 0 121.55 

 

Lampiran 21 Populasi Perusahaan Properti & Real Estate 

 

No Kode Perusahaan 

1 AMAN Makmur Berkah Amanda Tbk. 

2 APLN Agung Podomoro Land Tbk. 

3 ARMY Armidian Karyatama Tbk. 

4 ASPI Andalan Sakti Primaindo Tbk. 

5 ASRI Alam Sutera Realty Tbk. 

6 ATAP Trimitra Prawara Goldland Tbk. 

7 BAPA Bekasi Asri Pemula Tbk. 
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8 BAPI Bhakti Agung Propertindo Tbk. 

9 BBSS Bumi Benowo Sukses Sejahtera Tbk. 

10 BCIP Bumi Citra Permai Tbk. 

11 BEST Bekasi Fajar Industrial Estate 

12 BIKA Binakarya Jaya Abadi Tbk. 

13 BIPP Bhuwanatala Indah Permai Tbk. 

14 BKDP Bukit Darmo Property Tbk. 

15 BKSL Sentul City Tbk. 

16 BSDE Bumi Serpong Damai Tbk. 

17 CITY Natura City Developments Tbk. 

18 COWL Cowell Development Tbk. 

19 CPRI Capri Nusa Satu Properti Tbk. 

20 CSIS Cahayasakti Investindo Sukses 

21 CTRA Ciputra Development Tbk. 

22 DADA Diamond Citra Propertindo Tbk. 

23 DART Duta Anggada Realty Tbk. 

24 DILD Intiland Development Tbk. 

25 DMAS Puradelta Lestari Tbk. 

26 DUTI Duta Pertiwi Tbk. 

27 ELTY Bakrieland Development Tbk. 

28 EMDE Megapolitan Developments Tbk. 

29 FMII Fortune Mate Indonesia Tbk. 

30 FORZ Forza Land Indonesia Tbk. 

31 GAMA Aksara Global Development Tbk. 

32 GMTD Gowa Makassar Tourism Development Tbk. 

33 GPRA Perdana Gapuraprima Tbk. 

34 GWSA Greenwood Sejahtera Tbk. 

35 HOMI Grand House Mulia Tbk. 

36 INDO Royalindo Investa Wijaya Tbk. 

37 INPP Indonesian Paradise Property Tbk. 

38 IPAC Era Graharealty Tbk. 

39 JRPT Jaya Real Property Tbk. 

40 KBAG Karya Bersama Anugerah Tbk. 

41 KIJA Kawasan Industri Jababeka Tbk. 

42 KOTA DMS Propertindo Tbk. 

43 LAND Trimitra Propertindo Tbk. 
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44 LCGP Eureka Prima Jakarta Tbk. 

45 LPCK Lippo Cikarang Tbk. 

46 LPKR Lippo Karawaci Tbk. 

47 LPLI Star Pacific Tbk. 

48 MDLN Modernland Realty Tbk. 

49 MKPI Metropolitan Kentjana Tbk. 

50 MMLP Mega Manunggal Property Tbk. 

51 MPRO Maha Properti Indonesia Tbk. 

52 MTLA Metropolitan Land Tbk. 

53 MTSM Metro Realty Tbk. 

54 MYRX Hanson International Tbk. 

55 NIRO City Retail Developments Tbk. 

56 NZIA Nusantara Almazia Tbk. 

57 OMRE Indonesia Prima Property Tbk. 

58 PAMG Bima Sakti Pertiwi Tbk. 

59 PLIN Plaza Indonesia Realty Tbk. 

60 POLI Pollux Hotels Group Tbk. 

61 POLL Pollux Properties Indonesia Tbk. 

62 POSA Bliss Properti Indonesia Tbk. 

63 PPRO PP Properti Tbk. 

64 PUDP Pudjiadi Prestige Tbk. 

65 PURI Puri Global Sukses Tbk. 

66 PWON Pakuwon Jati Tbk. 

67 RBMS Ristia Bintang Mahkota Sejati Tbk. 

68 RDTX Roda Vivatex Tbk. 

69 REAL Repower Asia Indonesia Tbk. 

70 RIMO Rimo International Lestari Tbk. 

71 ROCK Rockfields Properti Indonesia 

72 RODA Pikko Land Development Tbk. 

73 SATU Kota Satu Properti Tbk. 

74 SMDM Suryamas Dutamakmur Tbk. 

75 SMRA Summarecon Agung Tbk. 

76 TARA Agung Semesta Sejahtera Tbk. 

77 TRIN Perintis Triniti Properti Tbk. 

78 TRUE Triniti Dinamik Tbk. 

79 URBN Urban Jakarta Propertindo Tbk. 
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Lampiran 22 Perusahaan Tidak Lolos Purposive Sampling 

 
1 AMAN Makmur Berkah Amanda Tbk. 

2 ASPI Andalan Sakti Primaindo Tbk. 

3 ASRI Alam Sutera Realty Tbk. 

4 ATAP Trimitra Prawara Goldland Tbk. 

5 BAPI Bhakti Agung Propertindo Tbk. 

6 BBSS Bumi Benowo Sukses Sejahtera Tbk. 

7 BCIP Bumi Citra Permai Tbk. 

8 BKSL Sentul City Tbk. 

9 COWL Cowell Development Tbk. 

10 DADA Diamond Citra Propertindo Tbk. 

11 DMAS Puradelta Lestari Tbk. 

12 ELTY Bakrieland Development Tbk. 

13 FMII Fortune Mate Indonesia Tbk. 

14 FORZ Forza Land Indonesia Tbk. 

15 GAMA Aksara Global Development Tbk. 

16 GMTD Gowa Makassar Tourism Development Tbk. 

17 HOMI Grand House Mulia Tbk. 

18 INDO Royalindo Investa Wijaya Tbk. 

19 INPP Indonesian Paradise Property Tbk. 

20 IPAC Era Graharealty Tbk. 

21 KBAG Karya Bersama Anugerah Tbk. 

22 KOTA DMS Propertindo Tbk. 

23 LPLI Star Pacific Tbk. 

24 MYRX Hanson International Tbk. 

25 NZIA Nusantara Almazia Tbk. 

26 PAMG Bima Sakti Pertiwi Tbk. 

27 POSA Bliss Properti Indonesia Tbk. 

28 PURI Puri Global Sukses Tbk. 

29 REAL Repower Asia Indonesia Tbk. 

30 RIMO Rimo International Lestari Tbk. 

31 ROCK Rockfields Properti Indonesia 

32 SMRA Summarecon Agung Tbk. 

33 TRIN Perintis Triniti Properti Tbk. 

34 TRUE Triniti Dinamik Tbk. 



71 

 

Lampiran 23 Log Bimbingan Skripsi 
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