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Total Asscts

(Dalam Jutaan Rupiah)
No Perusahaan Perbankan 1999 2000 2001 2002
1 |PT. Bank Danamon Indonesia Tbk 39.529.153 62.168.058 52.680.068 46.911.346
2 |PT. Bank Global Internasional Tbk 761.444 854.161 1.140.914 1.754.208
3 |PT. Bank Internasional Indonesia Tbk 40.185.239 37.327.41% 30.754.466 36.342.939
4 |PT. Bank Mayapada Internasional Thk 985.417 1.136.595 1.546.392 2.244.312
5 |PT. Bank Negara Indonesia Thk 97.717.863] 114.656.742§  129.053.150] 125.623.157
6 |PT. Bank Niaga Tbk 6.651.385 18.887.209 22.982.322 22.837.562
7 |PT. Bank NISP Tbk 4.044.069 5.261.023 7.137.366 10.811.350
§ |PT. Bank Pan Indounesia Tbk 1i.346.770 16.640.353 23.589.175 15.94C.612
9 |PT. Bank Pikko Tbk 1.001.166 680.979 11.211.792 1.760.278
10 |PT. Bank Victoria Internasional Tbk 441.825 1.101.536 1.381.101 1.555.593
11 |PT. Inter-Pacific Bank Tbk 585.051 720.573 719.622 528.860

Sumber : Indonesian Capital Market Directory 2002 dan WWW. |sX.c0.id.



Notes and Securities

Perpustakaan Unik

(Dalam Jutaan Rupiah)
No Perusahaan Perbankan 1999 2000 2001 2002
1 |PT. Bank Danamon Indonesia Tbk 2.513.710 6.446.856 2.462.096 6.709.940
2 |PT. Bank Global Internasional Tbk 250.818 372.227 486.279 871.745
3 |PT. Bank Internasional Indonesia Tbk 10.952.944 2.498.757 569.965 827.263
4 |PT. Bank Mayapada Internasional Tbk 57.448 15.527 30.018 19.418
5 |PT. Bank Negara Indonesia Tbk 3.423.294 5.316.439 8.100.430 12.824.771
6 |PT. Bank Niaga Tbk 464.406 654.814 1.117.902 1.059.269
7 |PT. Bank NISP Tbk 1.952.333 937.927 1.214.417 2.694.531
8 |PT. Bank Pan Indonesia Tbk 3.717.626 579.960 957.807 3.730.125
9 |PT. Bank Pikko Tbk 168.647 46.122 333.805 852.987
10 |PT. Bank Victoria Internasional Tbk 24.816 666.686 1.087.430 753.198
11 |PT. Inter-Pacific Bank Tbk 26.571 99.751 151.144 188.760

Sumber : Indonesian Capital Market Directory 2002 dan www. jsx.co.id.




Loans
(Dalam Jutaan Rupiah)
No Perusahaan Perbankan 1999 2000 2001 2002
1 |PT. Bank Danamon Indonesia Tbk 4.783.735 5.081.208 9.791.044 16.626.499
2 |PT. Bank Global Internasional Tbk 201.517 261.328 364.041 428.975
3 |PT. Bank Internasional Indonesia Tbk 10.053.639 16.669.631 4.695.936 5.257.565
4 [PT. Bank Mayapada Internasional Tbk 309.444 408.305 812.184 1.447.283
5 |PT. Bank Negara Indonesia Tbk 20.409.936 26.816.267 30.278.581 36.198.718
6 |[PT. Bank Niaga Tbk 3.766.850 5.297.255 7.404.1590 11.215.470
7 |PT. Bank NISP Thk 1.274.174 2.929.726 4.282.855 66.190.811
8 |PT. Bank Fan Indonesia Tbk 3.251.832 11.925.942 8.146.922 7.608.144
9 |PT. Bank Pikko Tbk 374.920 409.294 357.852 246.167
10 |PT. Bank Victoria Internasional Tbk 61.462 160.387 198.046 486.216
11 JPT. Inier-Pacific Bank Tbk 386.779 410.554 397.676 229.340

Sumber : Indonesian Capital Market Directory 2002 dan www.jsx.co.id.




Liabilities
(Dalam Jutaan Rupiah)
No Perusahaan Perbankan 1999 2000 2001 2002
1 |PT. Bank Danamon Indonesia Tbk 54.168.218 57.639.755 48.509.484| 42.256.625
2 |PT. Bank Global Internasional Thk 451.891 546.097 830.592 1.383.888
3 |PT. Bank Intemasional Indonesia Tbk 38.249.105 34.988.779 32.953.577 33.366.153
4 |PT. Bank Mayapada Internasional Tbk 797.122 972.450 1.380.422 2.007.309
5 |PT. Bank Negara Indonesia Tbk 98.744.261 110.173.438] 122.255.753] 117.385.663
6 |PT. Bank Niaga Tbk 15.071.774 17.791.474 21.765.543 21.354.698
7 |PT. Bank NISP Tbk 3.718.517 4.881.418 5.658.022 9.908.474
8 |PT. Bank Pan Indonesia Tbk 8.473.526 13.974.072 20.107.004 12.439.121
9 |PT. Bank Fikko Tbk 896.210 691.677 1.007.133 1.627.636
10 |PT. Bank Victoria Internasional Tbk 387.401 1.038.157 1.312.824 1.473.067
11 |PT. Inter-Pacific Bank Tbk 541.930 676.196 650.761 456.263

Sumber : Indonesian Capital Mariet Directory 2002 dan www. isx.co.id.




Perpustakaan Unik
Shareholder's Equity
(Dalam Jutaan Rupiah)
No Perusahaan Perbankan 1999 2000 2001 2002
1 PT. Bank Danamon Indonesia Tbk (14.639.065) 4.528.303 4.170.584 4.652.812
2 PT. Bank Global Internasional Tbk 309.553 305.230 310.321 370.320
3 PT. Bank Internasional Indonesia Tbk 1.936.134 2.338.640 (2.199.111) 2.976.786
4 PT. Bank Mayapada Internasional Tbk 188.295 164.145 165.969 237.003
5 PT. Bank Negara Indonesia Tbk (1.026.458) 4.483.304 6.797.397 8.230.603
6  [PT. Bank Niaga Tbk (8.420.389) 1.095.735 1.216.781 1.476.128
7 PT. Bank NISP Tvk 325.552 379.605 479.341 £95.958
8 P1. Bank Pan Indonesia Tbk 2.873.244 2.666.821 3.482.171 3.501.491
9  |PT. Bank Pikko Tbk 102.821 (10.698) 114.659 132.641
10  |PT. Bank Victoria Internasional Tbk 54.424 63.379 68.277 82.526
11  |PT. Inter-Pacific Bank Tbk 43.121 44.378 68.861 72.596

Sumber : Iindonesian Capital Market Directory 2002 dan www.jsx.co.id.




Perpustakaan Unik

Profit (Loss) After Taxes
(Dalam Jutaan Rupiah)
No Perusahaan Perbankan 1999 2000 2001 2002
1 PT. Bank Danamon Indonesia Tbk (7.002.005) 340.053 722.900 948.034
2 PT. Bank Global Internasional Tbk 3.206 1.791 4.499 4,376
3 PT. Bank Internasional Indonesia Thk (2.092.809) 267.487 (4.130.540) 132.517
4 PT. Bank Mayapada Internasional Tbk (20.202) (20.489) (21.379) 6.594
5 PT. Bank Negara Indonesia Tbk (13.255.860) 295.473 1.756.660 2.508.464
6 PT. Bank Niaga Tbk (5.604.333) €4.829 200.180 141.119
7 PT. Bank NISP Tbk 19.491 60.552 71.893 92.916
8 PT. Bank Pan Indoncsia Thk 35.340 23.857 2.207 100.809
9 PT. Bank Pikko Thk | M (112.853) 5.328 7.544
10 |PT. Bank Victoria Internasional Tbk 2.798 4.554 4.898 6.139
11 |PT. Inter-Pacific Bank Tbk (170.128) k257 24 484 3.735

Sumber : Indonesian Capital Market Directory 2002 dan www.jsx.co.

j id.




Earning Per Share

(Dalam Rupiah)

No Perusahaan Perbankan 1999 2000 2001 2002
1 PT. Bank Danamon Indonesia Tbk (29) 1 2 38,66
2 PT. Bank Global Internasional Tbk 3 1 1 1,46
3 PT. Bank Internasional Indonesia [bk (40) 5 (79) 5
4 PT. Bank Mayapada Internasional Thk (52) 8} (10) 6,07
5 PT. Bank Negara Indonesia Thk (3.031) 2 12 13
6  |PT. Rank Niaga Tbk {7.800) 43 134 1,80
7 PT. Bank NISP Tbk 35 110 118 28 38
8  |PT. Bank Pan Indonesia Thk 12 10 1 6,77
9  |PT. Bank Pikko Tbk 14 (882) 14 19,65
10 JPT. Bank Victoria Internasional Tbk 5 7 8 9,22
11 IPT. Inter-Pacific Bank Tbk (411) 3 59 0,39

Sumber : Indonesian Capital Market Directory 2002 dan

WWW.|$X.C0.id.




Closing Price
~ (Dalam Rupiah)

No Perusahaan Perbankan 1998 1999 2000 2001 2002
1 PT. Bank Danamon Indonesia Tbhk 175 225 60 280 350
2 PT. Bank Global Internasional Tbk 950 175 110 95 120
3 PT. Bank Internasional Indonesia Tbk 225 100 40 25 50
4 PT. Bank Mayapada Internasional Tbk 250 500 320 170 135
S PT. Bank Negara Indonesia Tbk 300 300 95 90 110
6 PT. Bank Niaga Thk 256 175 70 60 35
7 PT. Bank NISP Tbk 375 650 290 210 400
8 PT. Bank Pan Indonesia Tbk 400 675 170 185 180
9 PT. Bank Pikko Tbk 450 450 400 3.000 185
10 IPT. Bank Victoria Internasional Tbk 100 150 70 30 35
11 PT. Inter-Pacific Bank Thk 200 150 70 80 10

Sumber : Indonesian Capital Market Directory 2001-2002 dan JSX Monthly Desember 2002




Return Saham

No Perusahaan Perbankan 1999 2090 2001 2002
1 PT. Bank Danamon Indonesia Tbk 0,2857 -0,7333 3,6667 0,2500
2 PT. Bank Global Internasional Tbk -0,8158 -0,3714 -0,1364 0,2632
3 PT. Bank Internasional Indonesia Tbk -0,5556 -0,6000 -0,3750 1,0000
4 PT. Bank Mayapada Internasional Thk 1,0000 -0,3600 -0,4686 -0,2059
5 PT. Bank Negara indonesia Thk 0,0000 -0,6833 -0,0526 0,2222
6 PT. Bank Niaga Tbk -0,3000 -0,6000 -0,1429 -0,4167
7 PT. Bank NISP '[bk 0,7333 -0,5338 -0,2739 0,9048
8 PT. Bank Pan Indonesia Tbk 0,6875 -0,7481 0,0882 -0,0270
9 PT. Bank Pikko Tbk 0,0000 -0,1111 -0,2500 -0,3833
10 JPT. Bank Victoria Internasional Tbk 0,5000 -0,5333 -0,5714 0,1667

11 PT. Inter-Pacific Bank Tbk -0,2500 -0,5333 0,1429 -0,8750

Sumber : Data sekunder yang diolah




Return On Asscts (ROA)
(Dalam Persen)

No Perusahaan Perbankan 1999 2000 2001 2002
1 PT. Bank Danamon Indonesia Tbk -17,71 0,55 1,37 2,02
2 PT. Bank Global Internasional Tbk 0,42 0,21 0,39 0,25
3 PT. Bank Internasional Indonesia Tbk -5,21 0,72 -1343 0,36
4 PT. Bank Mayapada Internasional Tbk -2,95 -1,80 -1,38 0,29
5 PT. Bank Negara Indonesia Tbk -13,57 0,26 1,36 2,00
6 PT. Bank Niaga Tbk -84,26 0,34 0,87 0,62
7 PT. Bank NISP Tbk 0,48 1.15 1,01 0,86
8 PT. Bank Pan Indonesia Tbk 0,33 0,12 0,03 0,63
9 PT. Bank Pikko 1bk 0,18 -16,57 0,48 0,43
10 |PT. Bank Victoria Internasional Tbk 0,63 0,41 0,35 0,39
11 PT. Inter-Pacific Bank Tbk -259,08 0,17 3,40 0,71

Sumber : Data sekunder yang dioiah
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Return On Equity (ROE)

(Dalam Persen)

No Perusahaan Perbankan 1999 2000 2001 2002
1 PT. Bank Danamon Indonesia Tbk 47,83 7,51 17,33 20,38
2 PT. Bank Global Internasional Tbk 1,04 0,59 1,45 1,81
3 PT. Bank Internasional Indonesia Tbk -108,09 11,44 187,83 445
4 PT. Bank Mayapada Internasional Tbk -10,73 -12,48 -12,88 2,78
5 PT. Bank Negara Indonesia Tbk 1.291,81 6,59 25,84 30,48
6 |PT. Bank Niaga Tbk 66,56 592 16,45 9,56
7 FT. Bank NISP Tok 5,99 15,95 15,00 10,36
8 PT. Bank Pan Indonesia Tbk 1,23 1,08 0,06 2,88
9 PT. Bank Pikko Tbk 1,73 1.054,90 4,70 5,69
10  IPT. Bank Victoria Internasional Tbk 5,14 7,18 7,17 7,44
11 IPT. Inter-Pacific Bank Tbk -394,54 2,83 35,56 5,14

Sumber : Data sekunder yang diolah




Debt to Total Assets (DTA)
(Dalam Persen) '

No Perusahaan Perbankan 1999 2000 2001 2002
1 PT. Bank Danamon Indonesia Tbk 137,03 92,72 92,08 90,08
2 PT. Bank Global Internasional Tbk 59,35 63,93 72,80 78,89
3 PT. Bank Internasional Indonesia Tbk 95,18 93,73 107,15 91,81
4 PT. Bank Mayapada Internasional Tbk 80,89 85,56 89,27 89,44
hJ PT. Bank Negara Indonesia Tbk 101,05 96,09 94,73 93,44
6 PT. Bank Niaga Tbk 226,60 94,20 94.71 93,51
7 PT. Bank NISP Tbk 91,95 92,78 93,28 91,65
8 PT". Bank Pan Indonesia Thk 74,68 83,97 85,24 78,05
9 PT. Bank Pikko Tbk 89,52 101,57 89,78 92,46
10 [PT. Bank Victoria Internasional Tbk 87,68 94,25 95,06 94,69
11 {PT. Inter-Pacific Bank Tbk 92,63 93,84 90,43 86,27

Sumber : Data sekunder yang diolah




Capital Adequacy Ratio (CAR)

(Dalam Fersen)

No Perusahaan Perbankan 1999 2000 2001 2002
1 PT. Bank Danamon Indonesia Tbk -200,61 39,28 34,04 19,94
2 PT. Bank Global Internasional Tbk 68,43 48,18 36,49 28,47
3 PT. Bank Intemnasional Indonesia Tbhk 9,22 12,20 41,76 4892
4 PT. Bank Mayapada Internasional Tbk 51,32 38,73 19,71 16,16
5 PT. Bank Negara Indonesia Tbk 4,31 13,95 17,71 16,79
6 PT. Bank Niaga Tbk -199,00 18,41 14,28 12,03
7 PT. Bank NISP Tbk 10,09 9,51 8,72 10,09
8 PT. Bank Pan Indonesia Tbk 41,23 21,32 38,25 30,88
9 PT. Bank Pikko Tbk 18,92 -2,35 16,58 12,07
10 JPT. Bank Victoria Internasional Tbk 63,08 7,66 5,31 6,66
11 PT. Inter-Pacific Bank Tbk 10,43 8,70 12,85 17,36

Sumber : Data sekuuder yang diolah




Price Earning Ratio (PER)

(Dalam Kali)

No Perusahaan Perbankan 1999 2000 2001 2002
1 PT. Bank Danamon Indonesia Tbk -7,78 62,85 137,98 9,05
2 PT. Bank Global Internasional Tbk 65,50 184,25 63,35 82,19
3 PT. Bank Internasional Indonesia Tbk -2,50 7,81 -0,32 10,00
4 PT. Bank Mayapada Internasional Tbk -9,61 -30,32 -17,42 22,24
5 PT. Bank Negara Indonesia Tbk -0,10 45,60 7,22 8,46
6 PT. Bank Niaga Tbk -0,02 1,61 0,45 19,44
7 FT. Bank NISP Tbk 18,32 2,63 1,78 14,09
8 PT. Bank Pan Indonesia Tbk 56,88 17,54 246,61 26,59
9  |PT. Bank Pikko Tbk 32,41 -0,45 21,38 9,41

10  |PT. Bank Victoria Internasional Tbk 28,63 9,75 3,88 3,80
11 |PT. Inter-Pacific Bank Tbk -0,36 23,04 1,35 25,64

Sumber : Data sekunder yang diolah
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Perpustakaan Unik

DATA REGRES|I DENGAN MODEL KOVARIANS

D14

Perusahaan Tahun ROE CAR PER Rtnshm| D2 | D3 | D4 [ D5 | D8 | D7 | D8 | D9 | D10| D11 D12]| D13
PT. Bank Pikko Tbk 1688 0.18 1,73] 18,92 3241 00000) 0 JoJ]o|lo]J]oJojoJojol!o]1]o]o
2000 -16,57| 1054,80 2,35 -045] -0,1111] 1 0jo0jJojo]J]ojoltojojolt1]o]oO
2001 048 4,70 16,568 2138 -02500{ 0 | 1 o ]JoJo]JoJojoJojJol1]ofo
S ) ] | 2002 |  043] 569f 12,07 941] 03833l o fo |1 ]JofojofjofoJo|lol1]o]o
PT. Bank Victoria Internasional Tbk 1999 0,63 5,14] 63,08 28,63 05000f 0 JojojojJolo]JojJolto]Jojo]i]Gw
2000 0.41 7,18 7,68 875 05333 1 JojJofojoJojJo]JoJojo}jold/1 0
2001 0,35 717 5,31 368/ 05714/ 0 | 1+ ] 0fofoJojoJojJojJoJo]J1]o
2002 0,39 7,44 6,66 3,80 01667 0 o | 1t o |Jo]Jo|lo]jo]JojoJoj1]oO
PT. International Pasific BankTbk 1899 -20,08] -394,54 10,43 036 -02500] 0 | o|o]ofjo]JoJ]oJoJo}joJjolVolf:
2000 0,17 2,83 8,70 2304 03333 1 JofjojJoflojoJojojJoJolofal]:i
2004 340] 35,56 12,55 1,35 01429 0 | 1 o ,0fjo0ojojojojojojo]o]H1
2002 0,71 5,14 17,38 2564| -08750 0 o | t|Jojo]JcjojoloJolo]o]i1







Perpustakaan Unik

Descriptives
Descriptive Statistics
N Minimum Maximum :  Mean Std. Deviaticn
ROA 44 -84,26 340 | -36652 13,9362
ROE 44 -108,09 1291,81 i 52,8173 249,1284
DTA 44 59,35 226,60 | 93,5005 23,5155
CAR 44 -200,61 68,43 1 10,5895 50,1838
PER 44 -30,32 249,61 | 27,4064 51,5980
RTN_SHM 44 -8750 3,6667 | -4,59E-02 751539
Valld N (listwise) 44 |
Descriptive Statistics
N Skewness Kurtosis

Statistic Statistic Std. Error |- Statistic Std. Error
ROA 44 -4873 | 357 | 26.882 702
ROE 44 4,446 357 19,351 ,702
DTA 44 4,405 357 24,767 ,702
CAR 44 -3,492 357 13,459 702
PER 44 2,811 357 8,978 702
RTN_SHM 44 2,993 357 13,177 702
Valid N (listwise) 44
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Uji Muitikolinieritas 1

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method
1 PER, ROE,
ROA, CAR, Enter
DTA
a. All requested variables entered.
b. Dependent Variable: RTN_SHM
Coefficients?
Collingarity Statistics
Mcdel Tolerance VIF
1 ROA 204 4.893
ROE 919 1.088
DTA 112 8.899
CAR .228 4.378
PER 874 1.144

a. Dependent Variable: RTN_SHM

Collinearity Diagnostics®

Condition
Model Dimension Eigenvalue Index
1 1 2.521 1.090
2 1.814 1.179
3 .881 1.691
4 569 2.104
5 211 3.453
6 3.300E-03 27.638

™

Perpustakaan Unik
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Collinearity Diagnostice®

_Variance Proportions

Model  Dimension {Constant) ROA ROE

1 1 .00 .01 .02
2 .00 03 02
3 00 .01 81
4 .00 .01 .09
5 .00 45 .03
6 1.00 .49 .03

e
Pt

A

&

i

L
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T
L8y 2oy
g
Perpustakaan Unik
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Collinearity Diagncstics?

Variance Proportions
Model  Dimension DTA CAR FER
1 1 .00 .00 .03
2 .00 .06 .6
3 .00 .01 .05
4 .00 .01 78
5 .00 .46 .04
6 1.00 .46 .04
a. Dependent Variable: RTN_SHM
Uji Multikolinieritas 2
Variables Entered/Removed®
Vanables Variables
Model Entered Removed Method
1 .
R Rh Enter
a. All requested variables entered.
b. Dependent Variable: RTN_SHM
Coefficients?®
Collinearity Statistics
Model Tolerance VIF
1 ROA 418 2.390
ROE .940 1.064
CAR 409 2.445
PER .905 1.105

a. Dependent Variable: RTN_SHM

Perpustakaan Unik
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Collinearity Diagnostics®

Condition
Mode!  Dimension Eigenvalue Index
1.814 1.000
2 1.654 1.047
3 .865 1.448
4 464 1.976
5 .203 2.988

Perpustakaan Unik
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Collinearity Diagnostics®

Perpustakaan Unik

Variance Proportions
Model  Dimension {Constant) ROA ROE CAR PER
1 1 .01 .07 01 10 .06
2 .15 .04 .09 .00 .09
3 .01 .03 72 .03 12
4 52 .00 .15 .03 71
5 31 .86 02 84 .02 |
a. Dependent Variable: RTN_SHM
Uji Heteroskedastisitas
Variables Entered/Removed®
Variables Variables .
Model Entered Removed Method
1 PER, ROE
ROA. C ARB Enter
a. Allrequested variables entered.
b. Dependent Variable: ABSE1
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Emror Bete { Sig.
(Constant) 484 110 4.379 .000
ROA 6.911E-03 .009 173 732 .469
ROE -3,059E-04 000 -.137 -.867 .391
CAR -1,189E-03 .003 -.107 -.448 657
PER 2.083€-03 .002 .193 1.200 .238

a. Dependent Variable: ABSE1

Uji Autokorelasi
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Variables Entered/Removed®

Variables Variables
Model Entered Removed Method
1 PER, ROE
ROA, CA RB Enter

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

Model Summary®

Adjusted R Std. Esror of | Durbin-YWVa
Model R R Square Square the Estimate tson
1 .256° .066 -.030 7632260 1.988

a. Predictors: (Constant), PER, ROE, ROA, CAR
b. Dependent Variable: RTN_SHM

—ey
P
e

il
e
v\h;._‘.ﬁf

Perpustakaan Unik

o

A

7

S

-l
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Regression 1
Regresi Berganda

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method
1 PER, ROE
ROA CAR® Enter

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

Model Summary®

Adjusted R | Std Error of
Model R R Square Square the Estimate
1 _.256° .066 -.030 .7632260

a. Predictors: (Constant), PER, ROE, ROA, CAR
b. Dependent Variable: RTN_SHM

e
)

Perpustakaan Unik

ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 1.595 4 .399 .684 .607°
Residual 22.718 39 .583
Total 24.313 43

a. Predictors: (Constant), PER, ROE, ROA, CAR
b. Dependent Variable: RTN_SHM

Page 1



Perpustakaan Unik

Coefficients®
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 {Constant) -.136 .161 -.899 374
ROA 3.902E-03 .013 .072 .303 .764
ROE 1.448E-04 .000 .048 .301 .765
CAR -6,416E-04 .004 -.043 -477 .860
PER 3.710E-03 .002 __.255 1.565 .126

a. Dependent Variable: RTN_SHM

Charts

Normal P-P Plot of Regression Sta

Dependent Variable: RTN_SHM

1,00 -
of
) Pel
Vi,
'75. ! a
L
E .50 3 ”U““‘“l )
g "
(& po
- Doaur::
T 25 T
3} otl,’
(13 5099
e ,
w 0'001L v T "
0,00 25 50 75 1,00
Observed Cum Prob
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Perpustakaan Unik

Regression 2
Regresi Berganda dengan Smoothing Data

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method
1 LNPER,
LNCAR,
LNRO. ., | Enter
LNRO

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

Model Summan®

Adjusted R Sud. Error of

Model R R Sguare Sguare the Estimate
1 7708 592 359 8349

a. Predictors: (Constant), LNPER, LNCAR, LNROA, LNROE
b. Dependent Variable: LNRTNSHM

ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression ,084 4 1,771 2,541 13398
Residual 4,879 7 697
Total 11,963 11

a. Predictors: (Constant), LNPER, LNCAR, LNROA, LNROE
b. Dependent Variable: LNRTNSHN,

Page 1



Coefficients? e
1J W
ERpyg ik

Standardiz |
ed
Unstandardized Coefiicient
Coefficients [
Model B Std. Error Beta t Siqg.

onsta -8,625 2,421 -2,696 ,031
LNROA -1,016 845 -1,223 -1,202 268
LNROE 1,276 643 2,147 1,985 ,088
LNCAR 423 ,466 293 807 394
LNPER 552 262 ,803 2109 073

a. Dependent Variable; LNRTNSHM

Charts

Normal P-P Plot of Regression Stz
Dependent Variable: LNRTNSHM

1,00

c 4

..4.‘

1254

Expected Cum Prob

0.00 v M T
© 0,00 25 S50 75 1,00

Observed Cum Prob
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Regression 3

Regresi Berganda dengan Model Kovarians

Variables Entered/Removed®

Model

Variables
Entered

Variables
Removed

Method

d14, d4,

d13, car,

d10, d8, d6,

d12, d3, d7,

di1, roe,

a9, d2, per.
a

Enter

a. All requested variables entered.
b. Dependent Variable: retum saham

Model Summan®

AdjustedR | Std. Error of
Model R____| RSquare Square the Estimate
1 6759 456 J01 713907

a. Predictors: (Constant), d14, d4, d13, car, d10, d8, d6, d12,
d3, d7,d11, roe, d9, d2, per, d5, roa

b. Dependent Variable: retum saham

Perpustakaan Unik

ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 11,120 17) 654 1,283 2768]
Residual 13,251 26 510
Total 24,371 43

a. Predictors: (Constant), d14, d4, d13, car, d10, d8, d6, d12, d3, d7, d11, roe, d9, d2, per, d5,

roa

b. Dependent Variable: retum saham

Page



Coefficients®

Perpustakaan Unik

Stand:rdlz
e
Unstandardized Coefficient
Coefficients 3
Model B Std. Error Bete t Sig.
onstant) 941 ,449 2,094 ,046

roa -7,.328E-03 ,014 -136 -507 ,616
roe 3,837E-04 ,000 ,132 J74 446
car 4,504€E-03 004 ,300 1,160 ,261
per 4,852E-03 ,003 333 1,579 126
d2 -,764 331 -,444 -2,310 029
d3 -9,871E-02 342 - 057 -,289 J75
d4 -6,683E-02 337 -039 -,199 844
ds -1,656 562 -840 -2944 007
dé -,933 555 -,360 -1,683 ,104
d7 -823 594 -318 -1.385 178
ds -1,147 561 -,443 -2,043 051
do -1,087 574 -,420 -1,822 ,070
d10 -593 538 -,229 -1,102 281
d11 -1,281 042 -,495 -2,362 ,026
d12 -1,163 557 -445 -2,069 ,049
d13 -967 550 =373 -1,759 ,090
di4 -1,165 565 - 450 _=2,061 049

a. Dependent Variable: retum saham

Charts

Expected Cum Prob

1,00

v
o

IS
o
.

0,00

Normal P-P Plot of Regression St

Dependent Variable: return saham

0.00

25

Observed Cum Prob

1,00
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! ),25 )
1 ' 310 untukdfN, =10 uzs 3%
L Rerpustakaan Ltk 05 danN, =9 { ?"" 1%
Pr (F > 526) = 0,01
0 314 5% F
a
;::;t. df untuk pembilang N,
;‘;t Pr 1 2 i 4 s [ 7 L3 9 10 11 12

3BT K20 KSE KK KK 910 919 9% 93 936 941
| 10199 395 536 s§¢ SR2 sKY SK9 593 599 2 605 60,7
05 161 My} 216 225 2 24 hay) 239 k21| 242 243 244

25 05T 300 S 3m e am 3 3 s 37338 339 339
g 0T UNSE 900 916 924 939 93y 915 g3 e 939 940 94
03 1G5 90 192 192 193 193 193 19z 194 193 198 192
01 98 990 992 992 991 993 991 wy: 93 993 993 994
B[22 236 339 2l a2 24y 2 23 284 235 245
% A0 RS S 539 s34 s sk 527 528 s W23 522 s
05 101 GG 912 901 K94 KK9  xNS KXl R79 8% 8,74
OF 341 dox 298 27 22 239 277 B Mp 72 0 29,
IOASE 0 205 206 207 208 208 208 208 208 2p8
4 0 28 a2 0419 41 sps am BO%39s 301 392 391 390
05 7L 6% K59 69 62 616 609 6p1 600 596 593 591
O 252 %0 147 16p 1855 152 15p 13x M7 as 13e 144
3 L69 IES IRE §N9 e 1% 1K 19 1m0 189 189 1,89
s A0 P66 38 das A0 327 3 3w 330 38 37
05 6861 579 531 519 505 495 Mk 3% 41 g 471 4868
OF 163 1 g i 107 105 g 192 g 996 989
BL6 1761 119 19 LR R LSRN LU R S Wt B 4
6 10 578 336 329 JIx 3 3gs 301 SN286 293 292 290
05 599 S0 476 451 339 4k g2 5 40 406 303 4

U
01 157 109 97% 915 875 RAY K26 K10 Y9 787 W

BOIE LT 4@ a7 100 170 1469 169 1,69 188
7 103 326 307 296 3R 3R AT 205 3m 330 268 2
05§59 31 430 42 der 3x 3y 3TEON6 363 360 387
0L IS20 985 BAS 588 746 09§99 63 672 662 634 641
208 L6 167 16 e v ey e 1
s 100 33 A3 3 a2 36 300 286 381 252 250
05 532 46407 3R 369 S0 RS0 g: 39 335 3y
OF 118 xps 389 701 68} 637 &Ik &Pt 391 sE1 573 567

25RO 16263 06T 162 sl 160 180 4S9 LSy 4S8 158
9 10 536 K01 281 269 281 2SS 251 7 34 242 240 238
05§13 326 3F6 AL 3K A3 329 52U N N 30 307

O IGE 80 639 631 epe SR SEl ST SIS 826 s1s s

Sumber: Dari E. S. Pearson dan H. O. Hartley, editor, Biomerrika Tables for Statisticians,
volume 1, edisi ke-3, tabei 18, Cambridge University Press, New York, 1966. Direproduksi dengan
seizin editor dan trustee Biometrika.
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