


NAMA PERUSAHAAN TAHUN 2000
(Dalam Miliaran Rupiah)

Perpustakaan Unik

No Harga
Nama Perusahaan KODE | EPS DER
Saham

1. | PT. Multi Bintang Indonesia Tbk MLBI 4448 | 1,02 38.648,54
2. | PT. Daeyu Orchid Indonesia Tbk DOID 49| 042 150
3. | PT. Sepatu Bata Tbk BATA | 4871 0,67 13.317,89
4. | PT. Fatrapolindo Nusa Industri Tbk FPNI 146 | 0,11 673,10
5. | PT. Lapindo Packaging Tbk LAPD 131 741 450
6. | PT. Plastpack Prima Industri Tbk PLAS 5/ 0,42 510
7. | PT. Alumindo Light Metal Industry Tbk | ALMI 91 2,03 1.057,99
8. | PT. Betonjaya Manunggal Tbk BTON 10| 1,20 315
9. | PT. Pelangi Indah Canindo Tbk PICO 128 |+ -2,56 328,22
10. | PT. Tembaga Mulia Semanan Tbk TBMS 386 | 6,04 1.123,95
11. | PT. Arwana Citra Mulia Tbk ARNA 144 3,15 140
12. | PT. Astra Otoparts Tbk AUTO | x 142 | 2,131 | x1.956,88
13. | PT. Goodyear Indonesia Tbk GDYR 908 | 0,62 7.816,95
14. | PT. Selamat Sempurna Tbk SMSM 277 | 0,82 1.281,15
15. | PT. Indofarma (Persero) Tbk INAF 69| 0,84 230
16. | PT. Kimia Farma Tbk KAEF 451 0,79 210
17. | PT. Mustika Ratu Tbk MRAT 2941 0,22 1.841,61
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NAMA PERUSAHAAN TAHUN 2001

(Dalam Miliaran Rupiah)

Nama Perusahaan

Harga

Saham
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PT.
PT.
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PT.
PT.
PT.
PT.
PT.
PT.
PT.
PT.
PT.

Multi Bintang Indonesia Tbk
Daeyu Orchid Indonesia Tbk
Sepatu Bata Tbk

Fatrapolindo Nusa Industri Tbk
Lapindo Packaging Tbk
Plastpack Prima Industri Tbk
Alumindo Light Metal [ndustry-Tbk
Betonjaya Manunggal Tbk
Pelangi Indah Canindo Tbk
Tembaga Mulia Semanan Tbk
Arwana Citra Mulia Tbk

Astra Otoparts Tbk

Goodyear Indonesia Tbk
Selamat Sempurna Tbk
Indofarma (Persero) Tbk
Kimia Farma Tbk

Mustika Ratu Tbk

MLBI
DOID
BATA
FPNI
LAPD
PLAS
ALMI
BTON
PICO
TBMS
ARNA
AUTO
GDYR
SMSM
INAF
KAEF
MRAT

5.403
13
4.882

340

1,49
0,25
0,57
0,81

0,45
0,32
1,91

0,66
-2,88
5,92
2,30

0,51
0,71
0,59
0,27
0,18

24.542 .04
137,24
13.280,82
465,20
461,04
370,27
607,53
246,45
176,06
1.100
120,16

A 1,462 .45

5.393,06
1.750,71
214,59
217,43
1.201,53




case_lbl hrg1 eps der filter_$ res_1 e
1|MLBI 38648.54| 4448.00 1.02|Not Sele ) .
2|DOID ~ 150.00 49.00 .42|Selected -346.775 346.78
3|BATA &13317.89 4871.00 .67 |Selected 166.2903 166.29
4|FPNI 673.10 146.00 .11]Selected -96.2980 96.30
5|LAPD 450.00 13.00 7.41|Selected 448.4622 448.46
6{PLAS 510.00 5.00 .42 |Selected 128.8290 128.83
7|BTON 315.00 10.00 1.20{Selected -34.5998 34.60
8|PICO 328.22 128.00 -2.56 |Selected -546.924 546.92
9|TBMS 1123.95 386.00 6.04|Selected 63.88351 63.88

10]AUTO 1956.88 142.00 2.13|Selected 1313.774) 1313.77
1|GDYR 7816.95 908.00 .62 Not Sele . .
12/SMSM 1281.15 277.00 .82 Selected 208.2629 208.26
13[INAF 230.00 69.00 .84 |Selected -295.249 295.25
14|KAEF 210.00 45.00 .79|Selected -255.058 255.06
15|MRAT 1841.61 294.00 .22|Selected 689.6670 689.67
16 [ARNA 140.00 14.00 3.15|Selected -108.339 108.34
17{ALMI 1057.99 9.00 2.03|Selected 758.5914 758.59
) __—18|MLBI 24542.04|  5403.00 1.49|Not Sele : .
19|/DOID 137.24 13.00 .25[Selected -274.694 274.69
20{BATA 13280.82| 4882.00 .57 |Selected 94.58753 94.59
21|FPNI 465.20 97.00 .81|Selected -135.335 135.33
22{LAPD 461.04 4.00 .45|Selected 84.21594 84.22
23{PLAS 370.27 11.00 .32(Selected -32.3969 32.40
24|BTON 24645 7.00 .66|Selected -126.219 126.22
25|PICO 176.06 9.00 -2.88 |Selected -404.769 404.77
26|TBMS 1100.00| . 1056.00 5.92|Selected -1727.28| 1727.28
27|AUTO 1462.45 341.00 1.13|Selected 239.1801 239.18
8|GDYR 5393.06 286.00 .51 Not Sele . .
29{SMSM 1750.71 210.00 .71|Selected 847.5514 847.55
30|INAF 214.59 40.00 .59]Selected -248.795 248.79
31|KAEF 217.43 9.00 .27 |Selected -182.848 182.85
32|MRAT 1201.53 340.00 .18|Selected -73.5645 73.56
33[ARNA & 120.16 20.00 2.30(Selected -192.664 192.66
34|ALMI 607.53 109.00 1.91|Selected 38.51674 38.52

10-Jul-03 03:11:56 PM

117




Regression

Variables Entered/Removed?

Variables Variables
Model Entered Removed Method
1 DER, EPS? Enter

a. All requested variables entered.

b. Dependent Variable: HARGA SAHAM

Model Summary®

Adjusted R |/ Std. Error of Durbin-W
Model R R Square Square the Estimate atson
1 .9872 .974 972 539.29904 1.960
a. Predictors: (Constant), DER, EPS
b. Dependent Variable: HARGA SAHAM
ANOVAP
Sum of
Model Squares df Mean Square E Sig.
1 Regression 2.99E+08 2 149357008.2 513.531 .0002
Residual 7852773.2 27 290843.451
Total 3.07E+08 29
a. Predictors: (Constant), DER, EPS
b. Dependent Variable: HARGA SAHAM
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t _Sig.
1 (Constant) 392.108 120.204 3.262 .003
EPS 2.627 .082 .986 32.014 .000
DER -57.318 46.979 -.038 -1.220 .233
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NPar Tests

One-Sample Kolmogorov-Smirnov Test

Unstandardize
d Residual

N 30
Normal Parametersab  Mean .0000005
Std. Deviation 520.37036133

Most Extreme Absolute .156
Differences Positive 156
Negative -.153

Kolmogorov-Smimov Z .856
Asymp. Sig. (2-tailed) 457

a. Test distribution is Normal.

b. Calculated from data.

Perpustakaan Unik
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Coefficients?
Collinearity Statistics
Model Tolerance VIF
1 (Constant)
EPS 1.000 1.000
DER 1.000 1.000

a. Dependent Variable: HARGA SAHAM

Charts

Normal P-P Plot of Regression Standardized Residual

Dependent Variable. HARGA SAHAM
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Heteroskedastisitas

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method
1 DER, EPS? . . { Enter
a. All requested variables entered.
b. Dependent Variable: E
Model Summary
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 2792 .078 .009 388.11540
a. Predictors: (Constant), DER, EPS
ANOVAP
Sum of
Model Squares df Mean Square F
1 Regression | 342358.97 2 171179.486 1.136
Residual 4067106.2 27 150633.561
Total 4409465.1 29
a. Predictors: (Constant), DER, EPS
b. Dependent Variable: E
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 282.469 86.507 3.265 .003
EPS -1.247E-02 .059 -.039 -.211 .834
DER 50.411 33.809 .276 1.491 .148
a. Dependent Variable: E
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Correlations

Correlations

HARGA
. _ SAHAM EPS
HARGA Pearson Correlation 1 .986*1
SAHAM Sig. (2-tailed) ) .000
N 30 30
EPS Pearson Correlation .986*1 1
Sig. (2-tailed) .000 .
N 30 30
DER Pearson Correlation -.045 -.008
Sig. (2-tailed) 812 .968
N 30 30
**. Correlation is significant at the 0.01 level (2-tailed).
Descriptives
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
HARGA SAHAM 30 120.16 13317.89 | 1513.2425 3251.34874
EPS 30 4.00 4882.00 453.5333 1220.29529
DER 30 -2.88 7.41 1.2293 2.13176
Valid N (listwise) 30
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