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LAMPIRAN A

Saham-saham LQ 45
Januari 2001 — Desember 2002




Tabel 1.1
N o . Perpustakaan Unik
Daftar Saham Perusahaan Tercatat yang Masuk dalam Perhilungan Indexs Loas

Periode Agustus 2000 sampai dengan Januari 2001

Kode Nama perusahaan (1T) Keterangan
AALI Astra Argo Lestari Thk *
ANTM  |Aneka Tambang (Persero} Tbk *
ASGR  |Astra Graphia Tbk *
ASII Astra Inti Thk *
AUTO Astra Otoparts Thk ] *
BASS Bahtera Adimina Samudra Tbk

BCIC Bank CIC Internasional Thk

BHIT Bhakti Investama Tbk *
BMTR  |Bimautara Citra *

BNII Bank Internasional Indonesia Tbk
BRPT Barito Pacific Timber

BUDI Budi Acid Jaya Tbk _ )
CMND Citra Marga Nusaphala Persada *
CPIN Charoen Pokphand Indonesialbk
DNKS Dankos Laboratories Thk
FASW  |Fajar Surya Wiscsa Thk

ombwwwo@m\]@m-ﬁwt\)'—‘o‘

| 17 |GGRM _|Gudang Garam . L

18 GJTL._|Gajah Tunggal Tbk - X

19 HMSP F 1M SOrisie o (|| 0 N = S
20 ' [INDF Indofood Sukses Makrnur, [I*

21 _ |INDR Indorama Syntheties
22 INKP Indah Kiat Pulp & Paper

23 ISAT INDOSAT *
24 JIHD JIHD -
25 | |KLBF _ |Kalbe Farma . *

26  KOMI Komatsu Indonesia -

27 LPBN Lippo Bank Tbhk

28 LPLI Lippo Life Insurance

29 LPPS Lippo-Securities Tbhk

30 ILSIP PP London Sumatera Thk
31 LTLS Lautan Luas

32  |MEDRC  Medco Energi Corp *

33 MKDO [Makindo Tbk

34 MLPL Multipolar Corporation Thk *
35 MPPA Matahari Putra Prima *

36 MTDL Metrodata Electronics Thk ~

37 IPNBN___ Bank Pan Indonesia Thk *

38 RALS Ramayana Lestari Sentosa Thk
39  |SMCB [Semen Cibinong




40 __|SMGR _Semen Gresik _
41  [TINS Timah Thk
42 |TKIM  [ljiwi Kimia Tbk

43 [TLKM _ Telekomunikasi Indomwf.m L *
44 [TSPC __ [Tempo Scan Pacific _
45 |UNTR |United Tractors L *

Sumber : JSX Monthly Statistics
Tabel 1.2
Daflar Saham Perusahaan Tercatat yang Masuk dalam Perhitungan Indeks LQ 45

Periode Februari 2001 sampai dengan Juli 2001

~ No  |Kode N.lmd per us(xh(mn (l’l) Keterangan

1 AALI Astra Agro Lestari Tbk *
2 ALFA Alfa Retailindo ]

3 ANTM lAncka Lty S *

4 ASGR  jAstra Graphia Tbk — " .
5 ASII Astra International Thk *
6 |AUTO |Astra Otoparts N *
7 BASS |Bahtéra Adimina . 0 ]
8 BBCA  |Bank Central Asia

9 BCIC Bank CIC .
10 BHIT Bhakti [nvestama
11 BMTR [Bimantara Citra
12 | lcMNP. [Citra Marga Nusaphala >
13 | |CPIN Charoen Pokphand
14 |FASW Ifajar Surya

15 GGRM |Gudang Garam lbl( = M,__.«——-—-’f—_-»—-
16 |GJTL © |Gajah TunggalTbk 4 = | J ¥
17  [HIMSP |H M Sampoerna [bk ot
18 [INDF Indofood Sukses M “Jl\ i *

19 INKP | ||lndah Kiat Pulp & Paper——.|
20 INTP Indocement Tu n_;_;&_q»lﬂ[j i

21 ISAT Indosat Thk o »ﬁ__*
22  JIHD Jakarta Intcrnanonal l B
23 |KLBF [|Kalbe FarmaTbk - .

24 KOMI |Komatsu Indonesia
25 |LPBN |Bank Lippo Tbk
26 |LPLI Lippo E-NET Tbk
27 |LPPS Lippo Securities
28 |MEDC [Medco Energi Corp. lhl\ o *
29 IMKDO |MakindoTbk
30 MLIA Mulia [ndustrindo | ]
[ 31 |MLPL  |Multipolar Tbk *




T 32 MPPA_ Matahari Putra Pria Thk
33  |MTDL Mctrodut'u_‘___ - ‘ o
34 |PNBN_[Bank Pan - *
35 |RALS Ramayana Lestart S Thk
______ 36 |RMBA _|Bentocl B ]
37 {SMCB [Semen Cibinong -
38 |SMGR |Semen Gresik Tbk ) *
39 [TINS Timah Thic o ok
40 I'KIM Pabrik Kertas Tjiwt K Thl
41 TLKM [Telekomunikasi Indonesia | % T
42 {TRIM  [Trimegah B
43 [TSPC ({Tempo Scan Pasilic *
44 |ULTJ  |ULTJ ' -
45 |UNTR |United Tractors *
Sumber : JSX Monthly Statistics

Tabel 1.3

Daftar Saham Perusahaan Tercatat yang Masuk dalam Perhitungan Indeks LQ 45

Periode Agustus 2001 sampai dengan Januart 2002

{ No |Kode Nama perusahaan (I’ Keterangan
| 1 |AALI Astra Agro Lestari Tbk *
2 |ALFA_ |Alfa Retailindo = A= S
' 3 |ANTM | |Ancka Tambang A= lf*_
A _ASGR| Astra Graphia Thk L AR*
5 JASII Astra International Thk. *
| 6 _JAUTO_  |Astra Otoparts - d
7 IBBCA = [Bank Central Asia .
| 8 |BHIT Bhakti Investama *
9 [BMTR ' [Bimantara Citra *
10 |CMNP [Citra Marga Nusaphala P ~ *
11 [DSFI Dharma Samudra =~
12 [DYNA  |Dynaplast Tbk o —
13 |FASW Fajar Surya
14 |GGRM |Gudang Garam Tbk B I .
15 |GJTL  |Gajah Tunggal Thk L ',
16 {HIMSP  |H M Sampoerna Thk
17 [IDSR Indosiar Visual o N
. 18 INDF Indofood Sukses M Thk .
| 19 [INDR Indorama -
| 20 [INTP Indocement Tungpal P Thk
| 21 [ISAT Indosat Thk * |
22 [KLBF _ |Kalbe Farma Tbk *
23 [LPBN IBank Lippo Thk




24 |LPLI Lippo E-NET Tbk Perpustakaan Unik
25 |LPPS Lippo Securitics
26 MEDC [Medco Energi Corp. Tbk *
27 IMKDO |Makindo Tbk

28 MLIA Mulia Industrindo
29 |MLPL _ |Multipolar Tbk T *
30 |[MPPA |Matahar Putra Prima Tbk *
31 MTDL [Metrodata

32 IMYOR |Mayora Indah Tbk
33 |PNBN _[Bank Pan ‘ *
34 |RALS |Ramayana Lestari S Tbk
35_|[RMBA |[Bentoel

36 |[SMAR ISMART Tbk

37 ISMGR |Semen Gresik Thk *

38 [TINS  [Timah Tbk ) *

39 [TLKM [l'elckomunikasi Indonesia ~ *

40 [TMPO {Tempo Inti Media

41 [TRIM_frrimegah . "

42 [TSPC__fTempo Scan-Pasific _x
a3 ULy JuLtd ' N
. 44 |UNTR |United Tractors Lok

| 45 [UNVR  |[Unilever
Sumber : JSX Monthly Statistics
Tabel 1.4
Daltar Saham Perusahaan Tercatat yang Masuk dalam Pechitungan Indeks LQ 45

Periode Februari 2002 sampai dengan Juli 2002

i No |Kode Nama perusahaan (PT) Keterangan
1 AALI Astra Agro i *
2 ALFA Alfa Retailindo A
3 |ANTM  |Aneka Tambang - k
4 ASGR  |Astra Graphia Tbk *
5 ASII Astra International Tbk *
6 AUTO  |Astra Otoparts *
7 |BBCA Bank Central Asia N
8 IBHIT Bhakti Investama *
9 |BLTA Berlian Laju Tanker ~
10 BMTR  |Bimantara Citra *
11 CMNP  |Citra Marga Nusaphala P *
12 DNKS Dankos
13 |DSFI Dharma Samudera -
14 |GGRM  |Gudang Garam Tbk - : *
15 |GJTL Gajah Tunggal Tbk L *




| 1o JUMSP [ M Sampocrna Thk -
17 IDSR Indosiar Visual T Perpustakaan Unik
18 INAF Indofarma Thlc ‘ T
19 JINDE_lindofood Sulses *
20 INDR findorama - .
21 INTP Indocement - N
22 ISAT  |Indosat Thk ko
23 JIHD Jakarta Int ! -
24 KAEFRF Kirmia Farma Thk )
25 KLBE  [Kalbe Farma Thk E3
20 KOMI Komatsu Indonesia o
27 KOPI Kopitime Dot Coni I
28 IMEDC _|Medro Energi x
29  |MKDO |Makindo Thk 1T
30 IMLPL  |[Multipolar Tbk *
31 |MPPA  |Matahari Putra *
32 MTDL Mectrodata B o
33 |PNBN  [Bank Pan kS
34 RALS  |Ramayana Lestari -
35 RMBA  |Bentoel
36 SMAR SMART Thk
37 SMCB Semcen Cibinong o
38 SMGR | |Semen Gresik~ x
39 |TINS | | [Timah Tbk *
40 TLKM Telekomunikasi Indonesia N *
41 TMPO  [Tempo Inti Media .. P
42 |TSPC Tempo Scan : *
43 ULTJ — JUltra Jaya Milk, -y Sl ..
44 UNTR United Tractors i b AR
45_ |UNVR _ |Unilever -~ |

" Sumber . J§X Monthly Statistics.

Tabel 1.5

Dafiar Saham Perusahaan Tercatat yang Masuk dalam Pechitungan Indeks LQ 45

Periode Agustus 2002 sampai dengan Januari.2003

No Kode Nama perusahaan (PT) Keterangan
1 AALI Astra Argo Lestari Tbk ) *
2 ANTM  |Ancka Tambang (Persero) Thk *
3 ASGR _ [Astra Graphia Tbk o *
4 ASII Astra Inti Thk %
5 AUTO _ |Astra Otoparts Tbk
6 BBCA  IBank Central Asia » N
7 BBNI Bank Negara Indonesia Tbhk




"8 TIBHIT  |Bhakti Investama

9 BLTA Berlian Laju Tanker Tbk Perpustakaan Unik
10 |BMTR |Bimantara Citra o *

_____ 11 CENT Centra Online Tbk o
12 |CMNP |Citra Marga Nusaphala Persada *

13 |CNKO |Central Korporindo Internasional Tbk
14 |DNKS |Dankos Laboratories Tbk
15 |DSFI Dharma Samudra Fishing International Thk

16  |GGRM  |Gudang Garam *
17 |GJTL  |Gajah Tunggal *

18 |HMSP |HM Sampoerna
19 IDSR Indosiar Visual Mandiri Thk
20 {INAF Indofarma Thk

21 INDF Indofood Sukses Makmur Thk L x
22 INDR Indorama Synthetics Tbk }

23 INTP Indocement Tunggal Perkasa - o

24 ISAT Indosat *

25 JAKA Jaka Artha Grdha lbk » o
26 |JIHD Jakarta Int'l Hotel & Deve lopment Tbk

27 KAEF Kimia Farma Thk ) D
28 KLBF _Kalbe Farma ST .
29 LPBN Bank Lippo Thk

30 MEDC  |Medceo Energi Corp

31 IMLPL' Multipolar Corperation Thi
32 __|MPPA  |Matahari Putra Prima N
33 MTDL Metrodata Electronics Thk

34 |PNBN  |Bank Pan Indonesia Thle = | *
35 RALS Ramayana Lestart Scantosa Thik
36 IRMBA  IBentoel Internasional Investama

37  IRYAN  {Ryane Adibusana Thk
38 SMCB | [Semen Cibinong Thk

39  |SMGR ISemen Gresik ok
40 TN [TifnaMhieemte—d = *
41 TLKM . lele l\()mumk.\m Indom sl *
42 1SPC [Tempo Scan Pacific 1 *
43 TURE [Tunas Ridean Thk -
44 UNTR  |United Tractors *

45 UNVR  |Unilever Indonesin- T l)k
Sumber : JSX Monthly Stalistics
* - adalah saham - saham yang berturut - turut masuk dalam indeks LQ 45
selama Januari 2001 - Desember 2002, dan tdak melakukan stocksplit.
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Perpustakaan Unik

LAMPIRAN-D

Hasil Perhitungan dengan program
SPSS 10.0 (output)
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Uji Heteroskedastisitas

Variables Entered/Removed”

Model

Vanables
Entered

Vanables
Remeved

Ve thod

SALEPRIC,
EARNPRY
C,

BETHOR
BOOKMA
R

DEBTEQU”

it

a. All requested vanables enteicd
b Dependent Variable ARSRET

[ oo T

ANOVAY

Perpustakaan Unik

] N
|
Model Saliares : ¥ ! SiQ 4;
1 Rogression | 7357002 S L 1 ! 3481
Resdual (RS i ' j ot ! !
foa ..o R . P |
a. Predictors (Constant)y Sal b PRIC 1 LPRIC BE e BOOKMAR, DEBIEQU

b. Dependeint varanic A0l |

U A
Couvriiciving

= ot e

e ‘

Unstandardizea Coencnt ;
CocfiGentss ¢ 1Tm——q & |

Model B Std. Error Beta : t Sig.

1 (Constant) 9 967E-02 022 | 4600 .000
BETKOR G.824E-03 009 049 i 1.120 283
BOOKMAR | 3.601L-03 QU4 0.8 858 391
DEBTEQU 9295105 Q01 0uUsh ’ 102 919
EARNPRIC 3.860t-03 004 Gad } 960 338
SALEPRIC | 3.397(-03 003 07 1.293 197

a. Dependent Variable: ABSRET
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Jji Autokorelasi

Variables Entered/Removed®

Model

Variables
Entered

Variables
Removed

Method

SALEPRIC,
EARNPRI
C,
BETKOR,
BOOKMA
R’ a
DEBTEQU

Enter

a. All requested variables entered
b. Dependent Variable: RETURN

Model Summary®

Adjusted R Sid Error of Durbin-W
Model R R Square Square the Estimate atson
1 .103° 011 .001 11844 1.873

a. Predictors: (Constant), SALEPRIC, EARNPRIC, BETKOR, BOOKMAR, DEBTEQU

b. Dependent Variable: RETURN

Page 1
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Perpustakaan Unik

Regresi Berganda

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method
1 SALEPRIC,
EARNPRI
C
BETKOR, b Enter
BOOKMA
R ,
NDEBTEQU
a. All requested vanables enlered
b Dependent Varable RETUKRN

Model Summary

!

Model R R Squire Square ot the Estmmte
1 Qw0 oy 001 | 17034

|
Adjusted R I S Frre of j
4

wWtodel Suenagy

Chatg statisic:.

T
R Sguare

Model Change F Change it Cit? Sig F Change

1 011 1.120 g e 348

a. Predictors’ (Constant), SALEPRIC, EARNPRIC, L TKOR-BEOKMAR, DEBTEQU

ANOVAY
Sun: of
Model Squres df Mean HSauare F Sig.
1 Regression 7.857E-02 5 1571E-02 1120 348
Residual 7.323 522 1 4O3E-02
Total 7 401 527 .

a. Predictors: (Constant), S/l FPRIC, LARNPRIC, Bl THOK BCOKMAR, DEBTEQU
b. Dependent Variable: RETUKN

Page 1



Coefficients? Perpustakaan Unik

Standardiz

ed
Unstandardizea Coefficient
__ Coefticients s

Model B Sta Crror Bela t Sig.

1 (Constant) 9.967E-02 022 4600 .000
BETKOR 9.824£-03 009 G4y 1.120 263
BOOKMAR 3.601E-03 004 028 858 391
DEBTEQU 9.2951:-05 001 Olh 102 919
EARNPRIC 3.860E-03 004 Qo .960 338
SALEPRIC 3.397E-03 003 057 1.293 497

a. Dependent Variable: RETURN

Page 2



ji Multikolinearitas Metode Smoothing Data

Perpustakaan Unik

ANOVA®
Sum of
_Model Squares df Mean Square F Sig.
1 Regression 631 5 126 2.527 0727
Residual 799 16 4.997E-02
Total 1.431 21

a. Predictors: (Constant),

b. Dependent Variable: LNRETURN

LNSALEPR, LNBOKMAR, LNBETKOR, LNEARPRI, LNDEBEQU

Coefficients®
Standardiz
ed
Unstandardized Coefficient
- Coefficients B O

Model B Std. Error Bela | t Sig.

1 (Constant) 36067 1.022 ‘, 3.587 1002
LNBETKOR 1 490 1172 ST 1.271 222
LNBOKMAR 1132 109 465 | 1670 114
LNDEBEQU | #a810-02 068 il | 652 523
LNCARPRI - 164 083 TRE -1.987 064
INSALEPR | 106 084 A5G } 1.498 154

Page 1



Cocfficients®

__Collneanty Stalisucs
Model Tolerance ViF
1 (Constant)
LNBETKOR 632 1.583
LNBOKMAR 471 2122
LNDEBEQU 463 2.161
LNEARPRI 525 1.805
LNSALEPR 372 2687

a. Dependent Variable: LNRETURN

Collinearity Diagnostics®

Condition
Model  Dimension Eigenvalue Index
1 1 3.408 1000
2 1.338 1.596
3 941 1.903
4 252 3.676
5 6.018E-02 7525
6 1.148E-03 54.493

Perpustakaan Unik
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Perpustakaan Unik

Uji Heteroskedastisitas Metode Smoothing Data

Model Summary

Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 6642 441 267 2235

a. Predictors: (Constant), LNSALEPR, LNBOKMAR, LNBETKOR, LNEARPRI, LNDEBEQU

Coefficients?

Standardiz
ed

Unstandardized Coefficient
Coefficients S

Model B Std. Error Beta t Sig.

1 (Constant) 3.667 1.022 3.587 .002
LNBETKOR -1.490 1.172 -.299 -1.271 222
LNBOKMAR -.182 109 -.455 -1.670 114
LNDEBEQU }-4.461E-02 .068 =179 -.652 523
LNEARPRI 164 .083 513 1.987 064
LNSALEPR -126 .084 -.459 -1.498 154

a. Dependent Variable: ABSLNRET

Page 1



Uji Autokorelasi Metode Smoothing Data

Variables Entered/Removed®

Varnables Variables
Model Entered Removed Method
1 LNSALEP
R,
LNBOKMA
R,
LNBETKO | Enter
R,
LNEARPR!,
LNDEBEQ
U

a. All requested variables entered.
b. Dependent Variable: LNRETURN

Model Summary®

Adjusted R Std. Error of Durbin-W
Model R R Square Square the Estimate atson
1 6644 441 267 2235 1.626

a. Predictors: (Constant), LNSALEPR, LNBOKMAR, LNBETKOR, LNEARPRI, LNDEBEQU
b. Dependent Variable: LNRETURN

Page 1



yresi Metode Smoothing Data

Perpustakaan Unik

Variables Entered/Removed®

Variables Variables
gciel Entered Removed Method

LNSALEP

R,
LNBOKMA
R,
LNBETKO . | Enter

R,
LNEARPRI,
Ll;lDEBEQ
. U

a. All requested variables entered.
b. Dependent Variable: LNRETURN

Model Summary

Adjusted R Std.-Error.of
Aodel R R Square Square the Estimate
| 664° 441 267 2235

a. Predictors: (Constant), LNSALEPR, { NBOKMAR LNBETKOR, LNEARPRI; LNDEBEQU

ANOVAP
— Sum of
Model Squares df Mean Square E Sig.
1 Regression 631 5 128 2.527 0722
Residual 799 16 4.997E-02
Total 1.431 21

a. Predictors: (Constant), LNSALEPR, LNBOKMAR, LNBETKOR, LNEARPRI, LNDEBEQU
b. Dependent Variable: LNRETURN

Coefficients?

o Standardiz
ed
Unstandardized Coefficient
Coefficients S
Model B Std. Error Beta t Sig.
Kl (Constant) -3.667 1.022 -3.587 .002
LNBETKOR 1.490 1.172 299 1.271 222
LNBOKMAR 182 109 455 1.670 114
LNDEBEQU 4.461E-02 .068 179 652 523
LNEARPRI -.164 .083 -513 -1.987 064
] LNSALEPR 126 .084 459 1.498 154

a. Dependent Variable: LNRETURN

Page 1



Regresi Berganda Metode Covarians

Variables Entered/Removed®

Variables
Removed

Variables
Model Entered
1 222, W24,
W23, 221,
W22, 220,
W21, Z19,
W20, Z18,
W19, 217,
W18, 216,
W17, W16,
Z15 W15,
Z14, W14,
Z13, W13,
212, W12,
Z11, W11,
EARNPRI
C 274, - | Enter
W10, Z8,
W6, 27,
W2, 79,
W7, W5,
23, W3, 76,
W8, 725,
W4, 22,
W9,
DEBTEQU,
210,
BOOKMA
R,
SALEPRIQ
BETKOR

a. All requested variables entered.
b. Dependent Variable: RETURN

Method

Model Summary

Model

R

R Square

Adjusted R
Square

Std. Error of
the Estunate

1

5214

272

197

10619

a Predictors (Constant), 222, W24, W23, 221, W22 220, W21, 219, W20, 218,
W19, 217, W18, 216, W17, W16, 215, W15 214, W14, Z13, W13, 212, W12,

Z11, W11, EARNPRIC, Z4, W10, 28, WE, Z7, W2 Z9, W7 W5, Z3, W3, Z6,
W8, Z5 W4, 22, W9, DEBTEQU, 210, BOOKMAR, SALIZPRIC, BETKOR

Perpustakaan Unik
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Perpustakaan Unik

ANOVAP
Sum of
Modei Squares df pMiean Square F Sig.
1 Regression 2011 49 4 104E-0G2 3.640 .000?
Residual 5.390 478 1.128E-02
Total 7.401 527

a. Predictors: (Constant), 222, W24, W23, 721, W22, Z20, W21, Z18, W20, Z18, W19,
217, W18, 216, W17, W16, Z15, W15, 214 W14, 213, W13, 212, W12, Z11, W11,
EARNPRIC, Z4, W10, Z8, W6, Z7, W2, Z9, W7, W5, Z3, W3, Z6, W8, Z5, W4, Z2, W9,
DEBTEQU, 210, BOOKMAR, SALEPRIC, BETKOR

b. Dependent Variable: RETURN

Coefficients®

Standardiz
ed

Unstandardized Cosfficient
Coefficients S

Model B Std. Error Beta t Sig.

1 (Constant) 291 .087 3.350 .001
BETKOR -4.026E-02 .032 -.202 -1.261 .208
BOOKMAR 3.078E-03 .006 033 .499 618
DEBTEQU -2.743E-03 .001 -.135 -2.200 .028
EARNPRIC 5.019E-03 004 057 1.223 222
SALEPRIC 3.629E-04 005 006 Q73 942
W2 9.033E-02 .032 Ry 2821 .005
w3 4 712E-02 032 080 1.454 147
w4 3.421E .02 .033 058 1.04¢9 295
W5 6.695E-02 .032 TS 2.071 .039
W6 5.158E-02 .032 .087 1.591 112
W7 -8.774E-02 048 -.148 -1.821 .069
w8 -8.245E-03 .049 -014 - 170 .865
WS -9.768E-02 .049 -.165 -1.975 .049
w10 -3.858E-02 .049 -.065 -789 431
W11 -.101 .049 -170 -2.046 .041
w12 3.719E-02 .049 .063 .760 447
w13 -4.389E-02 .033 -074 -1.341 181
w14 -7.962E-03 .033 -013 -.244 807
W15 154 032 260 4767 .000
W16 -3.530E-02 .033 -.060 -1.081 280
w17 -6.061E-02 033 -.102 -1.833 067
w18 5.598E-02 .033 .084 1.681 .083
W18 -3.948E-02 .033 -.087 -1.185 236
w20 1.281E-02 033 022 .388 698
W21 3.945E-02 .033 067 1.194 233
W22 -9.376E-03 033 - 016 -.284 777
W23 3.382E-03 .033 006 102 .919

Page 2



Coefficients®

Perpustakaan Unik

Standardiz
ed
Unstandardized Coeffcient
Coefficients s

Model B Std. Error Beta t Sig.

1 W24 1.760E-02 .033 030 .535 593
Z2 -7.349E-02 031 - 129 -2.339 020
Z3 -5.010E-02 .031 - 068 -1.624 105
Z4 3.420E-02 039 060 .880 379
Z5 -9.000E-02 031 -158 -2.914 .004
Z6 -.103 031 -182 -3.362 001
Z7 -4.869E-02 031 -.086 -1.582 114
Z28 -8.146E-02 .031 -143 -2.637 .009
Z9 -.105 031 -.185 -3.408 .001
Z10 -7.090E-02 044 -125 -1.609 108
Z11 -8.960E-02 .031 -.158 -2.891 .004
Z12 -8.802E-02 031 =154 -2.855 004
213 -5.141E-02 032 =090 -1.618 106
214 -8.465E-02 .031 - 149 -2.708 .007
Z15 -8.349E-02 032 - 147 -2.595 010
216 -.106 032 -.186 -3.344 .001
217 -1.165E-02 032 -021 -.365 715
218 -4.242E-02 031 =075 -1.379 169
219 -5.439E-02 038 -.096 -1.414 158
Z20 -8.472E-02 031 - 148 -2.739 006
Z21 -9.541E-02 031 - 168 -3.098 .002
222 -5.361E-02 046 -.094 -1.177 240

a. Dependent Variable: RETURN

Page 3
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