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LAMPIRAN A

PERHITUNGAN TINGKAT KEUNTUNGAN PASAR ( RM )



Lamp. A
Perhitungan Tingkst Keuntungan Pasar { Rm )
Bulan Indeks Pasar R { % )
2000]Januari 636,372
Februart 576,542 -9,402
Maret 533,276 1,168
April 526,737 -9,683
Mei 454,327 -13,747
Juni 515,11 13,379
Juli 492 193 -4,449}
Agustus 466,38 -5,244
September 421,336 9658
Qktober 405,347 -3,795
November 429214 5,888
Desember ] 416,321 -3,004
Rata-rata Rm —3,35518

Tingkat Keuntungan Pasar { IHSG)
Sumber : JSX Stalistics, BEJ 2000
Rm = It - It
It-1
Ket: 't = |HSG periode ke-t
-1 =IHSG periode ke-t-1
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LAMPIRAN B

HARGA SAHAM KELOMPOK INDUSTRI PROPERTI DAN
REAL ESTATE DARI BULAN JANUARI — DESEMBER
2000 D1 BEJ
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Perpustakaan Unik

LAMPIRAN ¢

INDEKS HARGA SAHAM KELOMPOK INDUSTRI
PROPERTI



Lamp. C

Indeks Harga Saham Kelompok industri Properti

Januari - Desember 2000 { Dalam % )

Periode

Bakrielandﬁevelopment Tbk

TN OALN 2

125
-28,57
0
-20
25
-4
8,33
27,27
43,75
22,22
9,09

Periode

‘Bhuwanatala Indah Permai

T o0ND L RN

-11,11
-12,5
-14,29
-33.33
25
0
=12
22,73
-29.41
8,33
-15,28

Periode

Binfang Mitra Semeastaraya Thk

W0 00~ @ oWk ==

10
11

-30,3
-39,13
-28,57

=20

37.5

5,45
-17,31
-20,93
-11,76
-13,33
-15,38

Periode

Bukit Sentul Tbk

—
SowoONOmO A WN

-9,09
0
-10
-22,22
14,29
-3
-5,26
-18,67
13,33
0
0
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Periode

Ciptojaya Kontrindoreksa Tbk

1

O~ O AWK

- —h
-

9,09
-10
22,22
-14,29
50
6,67
12,5
-30,95
5,9
3,7
7,14

Periode

Ciputra Development Tbk

oo ~l®ONn s WD

— i
- )

87
4,76
20
5,25
20
17,78
1216
18,07
8,82
.53,23
17,24

Periode

Ciputra Surya Thk

STo0wo~N®G A WN

-9,09
0
20
37,5
120
-20
4,55
-26,09
-5,88
313
12,9

Periode

Dharmala Intiland Tbk

—
20O NO 0N WD~

~9.09
29
12,5
-28,57
40
2,86
11,11
28,13
17,39
5,26
-5

T f
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Periode

Duta Anggada Realty

1 -7.69
2 25
3 -44 44
4 =20
5 a0

6 333
7 12,9
8 -14,81
9 0
10 17,39
11 0

Periode Duta Pertiwi
1 -3,57
2 -7.41
3 -8
. 4 4,35
5 8,33
6 -13,08
7 12,39
8 -18,11
9 5,77
10 0
11 0
Periode Indonesia Prima Property Tbk

1 0

2 0

3 0]

4 -20
5 -14,29
6 0

7 0

8 0

9 0
10 0
1" 0

Periode Jakarta International Hotel & Development

1 11,43
2 -7,69
3 =25
4 22,22
5 23,81
3] -3,08
7 6,35
8 -12,71
9 -5,83
10 4,12
11 -10,89

Perpustakaan Unik



Periode

Jaya Real Property

OmM~- Ot AN

- =
==

-9,562
2,63
-10,81
-33,33
36,36
-15,33
7,08
-19,12
13,64
-12
4.5

Periode

Kawasan Industri Jababeka

ST o000 UDWN -

13,64
-10,53
17,65
0
-14,29
23,33
24,32
-17.,86
-45,65
20
-3,33

Periode

Lippo Cikarang Tbk

ToOONO OGNS

-5.88
6,25
-13,33
-30,77
33,33
0
-16,67
-20
v}
-10
-3,56

Periode

Lippo Karawaci

IoWweNONb NS

20,83
21,05
21,74
11,11

0

0

6,25

-50,58

0

0
21,43
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Periode

Lippo Land Development

Iowvo~NOoOUbON =

9,09
10
22,73
11,76
20
0
0
-35,56
5,17
9,09

-34

Periode

Modemland Reattv Lid.

0O N O s WwN

-20
-12,56
-14,29

1-33,33
50
-10

-3.7
-23,08

-10
-5,56
11,76

Periode

Mualialand Thk

T0ONO A ®N =

Low I o [ e s o

-0,53
4,76
0
2,78
0

Periode

Pakuwon Jati

To0@NOOM A WON =

5,25
13,33
-30,77
2222
28,57
41,11

-5
-15,79
21,38

4

1538
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Periode

Panca Wiratama Sakti Tbk

O m -~ A bh W

—
-

10
0
9,09
833
161,54
21,76
27,54
-84
-25
-16,67
-13,33

Periode

Pudjiadi Prestige Limited

Do~ OOpbh N =

—
—

21,43
9,09
0
40
83,33
1,82
7,41
32
2,94
21,21
30

Periode

Putra Surya Perkasa Tbk

W oMb Wk -

[ Y
== O

42,86
0
25
0
0
26,67
-15,78
12,56
-38,89
9,09
0

Periode

Ristia Bintang Mahkotasejati Tk

TS0 NOGAWON~

0
9,09
-20
=25
33,33
2.5
21,95
-12,5
21,43
0
-4,55

8 Perpu
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Periode

Summarecon Agung

CoO~-NIdO A WN =

— ke
-

5,88
6,25
0
-20
8,33
7,69

15
11,76
11,11
12,5
-2,86

Periode

Suryainti Permata Tbk

LS e TN I v I &) QNN ¥ I LN QP

ok
-

0
14,29
0
-18,75
0
7,69
-8,57
-26,56
2,13
-12,5
-2,38

Periode

Suryamas Dutamakrmur

O~ M O &L Wk =

—_—
- O

9,09
-10
22,22
-28,57
40
2,86
-11,11
-12,5
-35,71
5,56
5,26

Periode

Surya Semesta internusa Thk

WM~ bW

—
- O

6,25
13,33
15,38
-13,33
7.69
-8,57
-7,81
20,34
6,38
-8
87
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LAMPIRAN D

TABEL HASIL REGRESSI| DARI SAHAM KELOMPOK
INDUSTRI PROPERTI



Regression

Descriptive Statistics

Std,
Mean Deviation

Bakrieland
Development
Tok

indeks
harga
saham

gabungan

-9.8627 20.7121

-3.50518 7.84353

11

11

Correlations

Bakdeland
Development
Tbk

indeks

harga

saham
gabungan

Pearson
Correlation

Bakrieland
Development 1,000
Thk
indeks
harga
saham
gabungan

687

D97

1,000

Sig.
{1-tailed)

Bakrieland
Development
Tbk

indeks

harga

saham
gabungan

026

026

Bakrieland
Development 19
Tbk
indeks
harga
saham

gabunggn

i1

11

11

Vari

ables Entered/RemovedP

Model

Variables | Variables

Entered Remaoved Method

indeks
harga

saham '
gal:mgana

Enter

a. All requested variables entered.
b. Dependent Variable: Bakrieland Development Thk

Model Summany®

Model

Durbin-Watson

i

2 5498

a. Predictors: (Constant), indeks harga saham gabungan

b. Dependent Variable: Bakreland Development Tbk

Perpustakaan Unik



Coefficients?

Standardi
zed
Unstandardizea Coefficie
Coefficients nts
Model B Std. Error Beta t Sig.
1 (Constant) -4,136 5,832 -, 709 496
indeks
harga /\ k
saham 1,577 706 597 2233 052
gabungan
a. Dependent Variable: Bekreland Development Tbk
Residuals Statlstics?
Std.
Minimum | Maximum Mean Deviation N
Predicted
Value -25.8114 16.9593 -9.6627 12.3672 11
Residual -33.6303 19.4193 .0000 16.6145 11
Std. -
Predicted -1,306 2,153 ,000 1,000 11
Value
Std.
Residual -1,920 1,109 000 849 11

a, Dependent Variable: Bakrieland Development Thk

Perpustakaan Unik



Regression

Descriptive Stafistics

Sid.
Mean Deviation N
Bhuwanatata
Indah Permal -10.6745 16.7269 11
indeks
harga
saham -3.50518 7.84353 1
gabungan
Correlations
indeks
harga
Bhuwanatala saham
Indah Permai abungan
Pearson Bhuwanatala
Correlation Indabh Permai 1,000 837
indeks
harga
saifat B37 1,000
gabungan
Sig. Bhuwanatala 001
(t-tailad) Indah Permai ' '
indeks
harga
saham 004 '
gabungan
N Bhuwanatala
Indah Permai 1 1 1.
indeks
harga
saham 11 i
gabungan

Variables Entered/Removed®

Variablas | Variables
Model Entered Removead Method
1 indeks
harga
saham
abungan® _
a. All requested variables entered.

b. Dependent Variable; Bhuwanatala Indah Permai

Enter

Model Summan®
Model Durbin-Watson
1 22722

a. Prediclers: {Constant), indeks harga saham gabungan
b. Dependent Variable: Bhuwanatala Indah Permai

Perpustakaan Unik



Coafficlents®

Standardi
zed
Unstandardized Coefficie
Coefficients nts
Model B Std. Emor Beta t Sig.
1 {Constant) 4414 3,208 -1,376 202
indaks
harga
. saham 1,78§ 388 837 4,598 ,001
gabungan
a. Dependent Variable: Bhuwanatala Indah Pemmai
Reslduals Statistics®
Std.
Minimum | Maximum Mean Deviation N
Predicted
Value -28.9665 19.4807 | -10.6745 140086 11
Residual -18.2178 12.3602 .Qoo0 8,1406 1
Std.
Predicted -1,306 2,153 ,000 1,000 11
Value
Std.
Residual -1,891 1.283 000 949 11

a, Dependent Variable: Bhuwariatala [ndah Permai

Perpustakaan Unik



Regression
Descriptive Statistics
Std.
Mean Deviation N
Bintang
Mitra
Semastaraya -14.9691 19.8163 11
Tok
indeks
harga
saham -3.50518 7.84353 11
| gabungan
Correlations
Bintang indeks
Mitra harga
Semestaraya saham
Thk ~gabungan
Pearson Bintang
Correlation  Mitra
Semestaraya 1,000 672
Tbk
indeks
harga
saham 672 1,000
gabungan
5ig. Bintang
(1-taited) Mitra
Semestaraya 012
Tbk
indeks
harga
saham 012 !
gabungan
N Bintang
Mitra
Semestaraya 11 11
Thk
indeks
harga
saham e, 11
gabungan

Variables Entered/Removed?

Model

Variables | Variables

Entered Removed Method

indeks
harga

saham '
gabungan®

Enter

a. All requested variables entered.
b. Dependent Variable: Bintang Mitra Semestaraya Tbk

Perpustakaan Unik



Model Summary®

Model

Durbin-Watson

i

1,260°

a. Predictors: (Constant), indeks harga saham gabungan
b. Dependent Variable: Bintang Mitra Semestaraya Tbk

Perpustakaan Unik

Coefficlents?
Standacdi
zed
Unstandardized Coefficie
Coeificionts nts
Modasl B Std. Emor Beta t Sig.
1 {Constant} 9,015 5,148 -1,751 114
indeks
harga
saham 1,699 623 672 2725 ,023
gabungan
4. Dependent Variable: Bintang Mitra Semestaraya Tbk
Residuals Statlstics?
Sid.
Minimum | Maximum Mean Deviation N
Predicted
Value -32.3676 13.7133 | -14.9691 13.3244 11
Residual -32.09%6 23.7867 0000 14,6679 11
Std.
Predicted -1,306 2153 000 1,000 i1
Value
Std.
Residual -2,076 1,538 ,000 949 11

a. Dependent Varable: Bintang Mitra Semestaraya Thk



Regression

Descriptive Statistics

Mean

Std.
Deviation

Bukit
Sentul Thk
indeks
harga
saham
gabungan

-3.7009

-3.50518

11.1157

7.84353

i1

i

Carrelations

Bukit
Sentul
Tbk

indeks

harga

saham
gabungan

Pearson
Correlalion

Bukil
Sentul Tok
indeks
harga
saham
gabungan

1,000

798

798

1.000

Sig.
($-tailed)

Bukit
Sentul Thk
indeks
harga
szham
gabungan

002

002

Bukit
Sentul Tbk

indeks

harga

saham
_gabungan

11

11

11

11

Variables Entered/Removed?

Model

Variables
Entered

Variables
Removed

Method

indeks
harga
saham
qabungana

Enter

a. All requested variables entered.
b. Dependent Vanable: Bukit Sentul Tok

Iodel Summarny®

Model

Durbin-Watson

i

3.0788

a. Predictors: {Constant), indeks harga saham gabungan

b. Dependent Vaciable; Bukit Sentut Thk

Perpustakaan Unik



Coefficients®

Standardi
zed
Unstandaraizad Coallicis
Coefficienls nts
Madel B Std. Emrar Beta k Sig.
1 {Constant) ,261 2,353 It 914
indaks
harga
saham 1,130 285 798 3,967 003
~gabungan
a. Dependent Variable: Bukil Sentul Tbk
Residuals Statistics?
Std.
Minimum | Maximum Mean Deviation N
Predicted
Value -15.2774 15.3335 -3.7009 8.8556 11
Residual -6.8426 17.3585 000 6.7051 el
Std.
Predicted -1,308 2153 .000 1,000 11
Value
Std.
Residual -982 2,456 000 949 11

a. Dependent Varable; Bukit Sentul Thi

Perpustakaan Unik



Regression

Descriptive Statistics

Std.
Mean Deviation
Ciptojaya
Kontrindoreksa -4.7927 20,9733 11
Tbk
indeks harga
saham -3.50518 7.84353 11
gabungan
Correlations
indeks
Ciptojaya harga
Kontrindoreksa saham
Tbk gabungan
Pearson Ciptojaya
Correlalion  Kontrindoreksa 1,000 B35
Tbk
indeks harga
saham B35 1,000
gabungan
Sig. Cipiojaya
(1-tailed) Kontrindoreksa 061
Tbk
indeks harga
sahant 001
gabungan
N Ciptojaya
Kontrindoreksa 11 1
Tbk
indeks harga
saham 11 11
gabungan |

Variables Entered/Removed®

Model

\fariables
Entered

Variables
Removed

Method

indeks
harga
saham
gabungan®

Enter

a. All requesied variables enterad.
b. Dependent Vanable; Ciplojaya Konfrindoreksa Tbk

Mode! Summany®

iode!

Durbin-Watson

1

1,3232

2. Predictors: (Constant), indeks harga saham gabungan
b. Dependent Variable: Ciplojaya Kontrindoreksa Thi

% Perpustak-

aan Unik



Coefficients®

Standardt
zed
Unstandardized Coefficie
Coefficients nts

Model B Stid. Error Beta t Sig.
1 {Constant) 3,036 4,048 750 472

indeks

harga

saham 2,233 490 B35 4,556 001

gabungan

a. Dependent Variable: Ciptojaya Kontrindoreksa Tbk
Residuals Statistics?
Std.

Minimum | Maximum Mean Deviation N
Predicted
Value -27.6662 32,9155 -4.7927 17.5173 11
Residual -15.6441 17.0845 0000 11.5337 11
Std.
Pradicted -1,306 2,153 0co 1,000 11
Value
Std.
Residual -1,287 1,405 oo 949 11

a. Dependent Variable; Ciptojaya Kontrindoreksa Tbk

Perpustakaan Unik



Regression

Perpustakaan Unik

Descriptive Stafistics

Std. T
Mean Deviation N
Ciputra
Development | -11.1536 18.8890 11
Tbk
indeks
harga
saham -3.50518 7.84353 11
gabungan
Correlations
indeks
Ciputra harga
Development saham
Tok abungan
Pearson Ciputra
Correlation  Development 1,000 ,105
Thk
indeks
harga
Biem 105 1,000
gabungan
Sig. Cipuira
(1-tailed) Development ] 380
Thk
indeks
harga
saham 380
gabungan
N Cipuira
Development 11 i1
Tbk
indeks
harga
saham 1 i1
gabungan
Varlables Entered/Removed?
Variables | Variables
Model Entered Removed Method
1 indeks
harga Enter
saham
gabungana

a. All requested variables enterad.
b. Dependenl Variable: Cipuira Development Thk

Model Summary®

Modet Durbin-Watson

1 2,078
a. Predictors: (Constant), indeks harga saham gabungan
b. Dependent Variable: Cipuira Development Tbk




Coefficients”

Standardi
zed
Unstardardized Coefficie
Coefficients nts
Model B Sid. Error Befa t Sig,
1 {Constant) -10,269 6,584 -1,857 154
indeks
harga
saham 252 ,798 , 105 316 759
gabungan
a, Depandent Variable: Ciputra Development Tbk
Residuals Statistics®
Std.
Minimum | Maximum Mean Deviation N
Predicled
Value -13.7381 -6.8930 -11.1536 1.9793 11
Residual -44_ 4467 26.8930 .0000 18,7850 11
Std.
Predicted -1,306 2,153 000 1,000 11
Value
Std.
Residua! -2.245 1,358 ,000 949 i1

a. Dependent Variable: Ciputra Development Tbk

Perpustakaan Unik



Regression

Mean

Descriptive Statistics

Std,
Deviation

Ciputra
Surya Tbk
indeks
harga
saham
gabungan

-.9055

-3.50518

41.9417

7.84353

11

11

Correlations

Ciputra
Surya Tbk

indeks

harga

saham
gabungan

Pearson
Correlation

Ciputra
Surya Tbk
indels
hiarga

© saham

gabungan

1,000

828

828

1,000

Sic.
(1-taited:

Ciputra
Surya Tbk
indeks
hacga
saham
gabungan

001

001

Ciputra
Surya Tbk
indeks
harga
saham
gabungar

11

11

11

11

Variables Entered/Remuoved®

Model

Yariables
Entered

Variables
Removed

elhod

indeks
harga
saham

gaburjgana

cnter

a. All requesled variables entered,
b. Dependent Variable: Ciputra Surya Thk

Modet Summand

Mode!

Durbin-Waison

3

1.8512

a. Prediclers: (Conslant), indeks harga saham gabungan

b. Dependent Variable: Cipulra Surya Thk

Perpustakaan Unik



Coefficients®

Standardi
2ed
Unstandardized Coefficie
Coefficients nts
Model B Std. Error Beta t i Sig.
1 {Constant) 14,619 8,248 1,772 110
indeks
harga
saham 4429 099 ,528 4,435 002
gabungan
a. Dependent Variable; Cipulra Surya Tbk
Residuals Statistics®
Std.
Minimum § Maximum Mean Deviation N
Predicted - '
Value -46.2677 73.8766 -.9055 34,7399 11
Residual -43.8281 46.1234 .0000 23.4999 11
Std.
Predicted -1,3086 2,153 000 1.000 11
Value
Std. - '
Residual -1,759 1,862 000 849 11

a. Dependent Variable: Ciputra Surya Tbk

Perpustakaan Unik



Regression

Descriptive Statistics

Mean

Std.
Deviafion

Dharmala
intifand
Tbk
indeks
harga
saham
gaburgan

181.9518

-3.50518

632.4475

7.84363

11

11

Correlations

Dharmala
Intilanu
Thk

indeks
harga
saham

abungan

Pearscn
Correlation

Dharmala
Intiland
Tok
indeks
hargs
saham
gabungan

1,000

=015

- 015

1,600

Sig.
{1-tailec)

Dharmala
Intitand
Thk

indeks
harga
saham
gabungan

483

,483

Dharmala
Intiland
Tok
indeks
harge
saham
gabungan

11

11

11

11

Variables Entered/Removed?

fodel

Variables
Enterad

Variables |
Remoeved

Welhod

1

indeks
harga
saham
gabungana

Enter

a Ail reguesied varables enlered.

2 Depandent Vanzble: Charmeia inilizsnd Tok

Modal Sumimarny®

iodel

Durbin-Walson

3

2,1343

a. Predictors: (Constant), indeks harga saham gabungan

. Dependent Variable: Dharmala Intiland Tbk

Perpustakaan Unik



" Coefficients?

Standardi
zed
Unstendardized Coethicie
Coefficients nis
Model B Std. Emor Beta t Sig.
1 {Constant) 177,845 221,985 .BO1 444
indeks
harga
saham -1,172 26,875 -015 -,044 966
gabungan
4. Dependent Variable: Charmala Inliland Tbk
Residuals Statistics®
Std.
Minimum | Maximum Mean Deviation N
Predicted -
Value 162.1672 | 193.9530 | 181.9518 9.190¢9 11
Residual }-222.5230 | 1904.942 000G | 632.3807 1
Sid.
Predicied -2,153 1,308 ,000 1,000 11
Value
Std.
Residual -334 2,858 000 549 11

a. Dependent Vartable: Dharmaia Intiland Tbk

Perpustakaan Unik



Regression

Descripfive Statistics

Std.
Mean Deviation N
Dula
Anggada -2.5745 24.8704 11
Really
indeks
harga
saham -3.50518 7.84353 11
gabungan
Correlations
indeks
Cuta harga
Angnada saham
Realty gabungan
Pearson Duta
Correlalion  Anggada 1,000 759
Really
indeks
harga
Fham 752 1.000
gabungan
Sig. Duta
(1-tatted} Anggada : 003
Reaily
indeks
harga
saham P05
gabuagan
N Duta
Anggada i) 1
Reaity
indeks
harga
saham i1 ]
gabungan

Variables Entered/Removed®

Variables | Variables
Mode=l _ Entered Removed Method
1 indeks
harga
saham
gal:mngana )

a. All requested variables entered,

Enter

& Dependent Variabie: Duta Anggada Raalty

Model Summary®

viodel Durbin-Watson

1 1,35561
a. Predictors: (Constant), indeks harga saham gabungan
b. Dependent Varable: Duta Anggada Really

Perpustakaan Unik



Coefficients?

Standardi
zed
Unslanderdized Cozifice
Coefficients nts

Model B 5id. Error Bela t Sig.
1 (Constant) 5,866 5679 1,033 329

indeks

harga

saham 2,408 688 759 3,502 007

gabungan

2. Dependent Variable: Duta Anggada Realty
Residuals Statistics®
Std. i

Minimum | Maximum Maan Devialion N
Predicled
Value -27.2372 38.0832 -2.5745 18,8875 i1
Residual -33.6786 19,6617 0000 16,1803 11
Std.
Predicied -1,306 2,153 Q00 1,000 11
Value
St. 1,975 1153 0O GiS 11
Residual ; ] - et {

a. Dependent Variable: Duta Anggada Really

Perpustakaan Unik



Regression

Descripiive Statistics

e A ..y g 8 it i 8 = b i S b e R S P ks e iy el

Sid.
Mean Deviation N
Duta
indeks
harga
saham -3.50518 7.84353 11
gabungzan
Correlations
indeks
harga
Duta sgham
Pediwi abungan
Pearson Duta
Correlation  Perliwi 1.000 405
indeks
narga
saham 405 1 -090
gabungan
S, BDula .
(t-tailed) ' Pertiwi : 108
indeks
harga
saham 108
gabungan
N Duta
Perfivi 11 11
indeks
harga
saham 5 H
gabungan
Variables Entered/iRemoved®
Veriables | Variables
Model Entereg Removed Method
1 indeks
harga . | Enter
saham R
qabangan

a. All requested variables entered.
b. Dependent Variable: Duta Pertiwi

Modsi Summans®

Mocdel Durbin-\Watson
1 3.480°

a. Predictors: (Corstani), indeks harga saham gabungan
b. Dependent Variable: Duta Pertiwi

Perpustakaan Unik



Coefficients?®

Standardi
zed
Unslandardized Ceeificic
Coefficients nts
Model B Sid. Error Beta t Sig. )
1 (Constant) 1,310 3,052 429 678
indeks
harga
saham 491 .69 405 1,328 217
gabungan
a, Dependent Variable: Duta Pertiwi
Residuals Statistics®
Sid.,
Minimum | Maximum Mean Deviation N
Predicted
Value -5,4348 7.8737 -.4100 3.edg2 11
Residual -14.6813 13.6531 .0000 8.6942 11
Std.
Pradicted -1,308 2,153 00 1,000 11
Value
Sid.
mesidual -1,602- 1,490 000 849 11

a. Dependent Variable: Duta Pertiwi

Perpustakaan Unik



Regression

Descriptive

Statistics

ean

Std.
Devialion

Indonesia
Prima
Properly
Tbk
indeks
harga
saham
gabungan

-3.1173

-3.50518

17.0520

7.84353

1

11

Carrelations

Indonesia
Prima
Propzriy
Tbi

indeks

harga

saham
gabungan

Pearsen
Corretalion

Indonesia
Prima
Property
Thic
indeks
harga
saham
gabungan

1,000

-,066

- 086

1,000

Sig.
(1-lailed)

Indonesia
Prima
Properly
Thk
indeks
harga
saham
gabungan

424

424

Indonasia
Prima
Preperly
Tok
indeks
harga
saham
gabungan

11

11

11

11

Variables Entered/Removed®

Model

Variables
Enlerad

Variables
Removed

Methed

indeks
harga
saham

a
Gahungan

Enter

a. All requesied variables entered.

b. Dependent Variable: Indonesia PAma Property Thk

Perpustakaan Unik



Model Summary® 1‘!:\,(;:‘(

Perpustakaan Unik

Madel Durhin-Watson

1

1.292°

a. Predicrors: (Constant), indeks harga saiam gabungan
b. Dependent Variable: Indonesia Prima Property Tbk

Coefficients?
Standardi
zed
Unstandardized Coefficie
Coefficients nts
Model B Std. Error Beta { Sig.
1 {Constant) -3,325 2,470 -1,346 211
indeks
harga
saham -5,92E-02 299 -.066 -, 188 847
__gabungan
2. Dependent Variable: Indonesia Prima Properly Tok
Residuals Statistics®
Sid.
Minimum | Maximum Mean Deviation N
Predicted
Value -4.1173 -2.5197 31173 4645 1
Residual -17.4593 3.6736 .0000 7.0367 11
Std.
Predicled -2,153 1,308 000 1,000 11
Value :
Std. -
Residual -2,358 495 000 ,249 11

a. Dependent Verzble: Indeonesia Prima Propery Thk




Regression O

Perpustakaan Unik

Descriptive Statistics

Std.
Mean Devialion N
Jakarta
Internalional -4 9464 14,0968 11
Hotel & Dev.
indeks harga
saham -3.50518 7.B4353 11
gabungan
Correlations
indeks
Jakarta harga
Internaticnal saham
Hotel & Dev. | gabungan
Pearson Jakarta
Correlation  Internalional 1,000 731
Hotel & Dev.
indeks harga
saham 731 1,000
gabungan
Sig. Jakarta
{1-talled) International : 005
Hotel & Dev.
indeks harga
sanam ,0C5
gabungan
N Jakarta
international i3 11
Hotel & Dav.
indeks harga
saham 1i i1
gabungan

Variables Enteregl/Femoved?

Variables 1 Variaoles
ifdndel Entersd Ramoyad histhod
1 indeks
harga
sghzm
nabungan

Enter

2. Alt requested variatles cnierad.
b, Dependent Varieole: Jjakariz Iniernztiona! Hotel & Devy,

Miodei Summan®

Niadal Durbin-Watson
H 1,414%

a Prediclorg, (Conslant), ingeks harga saham gabongan

E. Dapandani Vadable: Jakana intemational Holsl & Dav.




Coefficients?

Standardi
zed
Unstandardized Cooificic
Coeflicients nis
Model B Std. Error Beta t Sig.
1 (Constant) -343 3,377 -, 101 921
indeks
harga
saham 1,313 409 731 3,212 011
gabungan
a. Dependent Variable: Jakara International Hetel & Dev,
Residuals Statistics®
SHd.
Minimum | Maximum Mean Deviafion i
Predicted
Value -18,3981 17.2296 -4 9464 10.3018 11
Residual -11.9265 24.1213 0000 9.6225 11
Sid.
Predicted -1,306 2,153 ,000 1,000 11
Value
Std. 1476 9378 000 949 11
Residuzl e i : :

a. Dependent Variable: Jakaria International Holel & Dev,

Perpustakaan Unik



Regression

Descriptive

Mean

Statistics

T8
Devialion

Jaya
Real
Property
indeks
harga
saham
gabungan

-3.7409

-3.50518

18.6937

7.84353

1}

19

Correlations

Jaya Reat
Proparty

indeks

harga

sgham
gabungan

Pearson
Correlation

Jaya
Real
Property
indeks
harga
saham
gabungan

1.000

T3

1,020

Sig.
{1-{ailsd)

Jaya
Real
Fropery
indeks
harga
sanam
gabungan

005

.005

Jaya
Real
Properly
indeks
harga
saham

gabungan

11

11

1

Variables Entered/Removed?

Model

Veariables
Entered

Variables
Remcved

W'ethod

1

indeks
harga
saham

]
abungan

Enter

2. All requested variables entered.

b. Dependent Variabie: Jaya Real Properiy

Model Summany®

Model

Durbin-Watson

1

3.478°

a. Predictors: (Constant), indeks harga saham gabungan

b. Dependent Variable: Jaya Real Property

Perpustakaan Unik



Coefficients®

Standardi
zed
Unstandardizad Coclficie
Coefficienis nts
Model B Std. Error Beta t Sig. - .
1 {Constant} -8,146 6,747 -1,207 ,258
indeks
harga
saham 372 B17 150 455 660
_gabungan
a. Dependent Variable: Kawasan Indusiri Jababeka
‘Residuals Statistics®
Std.
Minimum | Maximum Mean Deviation N
Predicted
Value -13.2572 -3.1712 -9.4491 2.9164 11
Residual -36.0931 33,1300 0000 19.2229 11
Sta.
rredicted -1,306 2.153 ,000 1,000 11
Value
Sid.
Residual -1.784 1,635 Rulaly! 849 11

a. Dependent Variablg: Kawasan Industisi Jababeka

Perpustakaan Unik



Regression

Descriptiva Statistics

Sid,
Mean Deviation N
Lippo
Cikarang -5.7609 16.5914 11
Tbk
indeks
harga
saham -3.50518 7.84353 11
gabungan
Correlations
indeks
Lippo harga
Cikarang saham
Tbk gabungan
Pearson Lippo
Correlation  Cikarang 1,000 731
Thk
indeks
harga 4
X ol 731 i,000
gabungan
Sig. Licpe
{1-tailzd) Cikarang : 005
Thk
indeks
harga
saham a9
GADURQAN
N Licpo
Cikarang 11 11
Thk
indeks
harga
szham " a4
gabungan ]
Variables Entered/Removed®
Varizples t Vanables
Meodel Eniered Removed Methed
1 indeks
harga Enter
szham
gabungan’

a All requested variables entered.

b, Napendent Varzhla: | ippa Cikarang Thk

Miodel Summary?

Model Durbin-Watson
1 2,249

a. Predictors: (Constant), indeks harga saham gabungan
b. Dependent Variable: Lippo Cikarang Thk

Perpustakaan Unik



Coefficlents?

Standardi
zed
Unslandardized Coefficie
Coefficients nis __

Moadel B Sid. Error Beta t Sig.
1 {Conslant) -,338 3.971 -,085 934

indeks

harga

s3ham 1.547 481 731 3,218 011

gabungan

a. Dapendent Variable: Lippo Cikarang Tbik
Residuals Statistics”
Std.

Mirimum | Maximum Mean Deviation N
E;i‘f;‘"’bd 216065 | 263614 | -57609 | 12.1351 11
Rasidual ~18.7717 20.7641 .0Go0 11,3143 11
Std, .
Predicted -1,306 2,153 000 1,000 11
Value
5td. L ;
Residual -1,574 1,741 200 904G it

a, Dependent Variable: Lippa Cikarang Tbk

Perpustakaan Unik



Regression

Descriptive Statistics

Mesn

Std.
Deaviation

Lippo
Karawaci
indeks
harga
saham
gabungan

-8.9455

-3.50518

19.1062

7.84353

1

11

Cotrelations

Lippo
Karawaci

indeks

harga

saham
gabungan

Pearsaon
Carrelation

Lippo
Karawaci
indeks
hiarga
saham
gabungan

1,000

507

Sig.
(1-taitad)

Lippo
Karawaci
indeks
narga
saham
gabungan

AL07

1,000

<
[+1]
357}

Lippo
Karawaci
indeks
harga
saitam
:gabungar‘.

11

11

11

Variables Entered/Removed?

Mode!

\ariablas
Entered

Variables
Removed

telhod

indeks
harga
saham

H
gabungan

Enter

a. All requested variables entered.
5. Dependent Variabie: Lippo Karawaci

fodal Summany®

odel

Durpin-‘Watson

1

28552

2. Predicters: {Constant), indeks harga saham gabungan

D. Dependenl Variable: Lippo Karawaci




Coeflicients®

Standardi
red
Ui daitissd CoelnLie
Coefficients nls
Kiodel B Std. Error Beta i Sig.
1 {Constant) -4 620 5,782 - 799 445
indeks
harga
saham 1.234 700 507 §.763 A1z
gabungan
3. Dependent Variabie: Lippo Karawaci
Residudls Statistics?
Sid.
Minimum | Maximum Mean Deviation N
Predicied )
Value -21.5840 11.BB98 -8.9455 9.6790 11
Residual -34.0519 24.2287 0000 16.4731 11
Sid. :
Predicted -1,306 2,153 000 1,000 11
Velue
Std.
Residual -1,961 1,395 ,000 | 949 11

a. Dependent Variable: Lippo Karawaci

Perpustakaan Unik



Regression

Descriptive Statistics
Std.
Mean Deviation N
Lippo Land -
Development -B.8545 17.0441 1
indeks
harga
saham -3.50518 7.84353 11
gabungan
Correlations
indeks
harga
Lippo Land saham
Development | gabungan
Pearson Lippo Land
Comelation  Development 1,000 611
indeks
harga
sahan 611 1,000
gabungan
Sig. Lippe Land 023
(i-tailad) Development ! :
indeks
harga
saham 023
gabungan
N Lippo Land
Cevelopment L. 11
indeks
harga
saham b 11
gabungan

Variables Entered/Removed®

Varables | Variables
Model Eniered Removed Method
1 indeks
harga
saham
gabungan®
a. All requested variables entered,

b, Dependent Variable: Lippe Land Development

Enter

Mode] Summan®

Model Durbin-Watson

1 1,377
a. Predictars: {Constant), indeks harga saham gabungan
b. Dependent Variable: Lippe Land Development




Coefficlants?

Standardi 1
zed
Unstandardized Coefficie
Coefficients nts
Model B Std. Emror Beta t Sig.
1 {Constant) 4,200 4,735 -,887 398
indeks
harga
saham 1,328 573 611 2,316 046
gabungan
a. Dependent Variable: Lippo Land Development
Residua's Statistics?
Std.
Minimum | Maximum Mean Deviation N
Predicted
Value -22.4554 13.5671 -B.8545 10.4160 11
Residual -25.8110 12.6487 .QQoo 13.4911 11
Sid.
Predicted -1,306 2,153 ,0N0 1,000 11
Value ;
Stid.
Residual -1,815 589 006 949 il

a. Dependent Variable: Lippo Land Development

Perpustakaan Unik



Regression

Descriptive Statistics
Std.
tMean Deviation N
Modemiand
Realty Ltd -8.4273 21.9830 1
indeks
harga
saham -3.50518 | 7.84353 11
| gabungan
Correlations
indeks
harga
Modernland saham
Realty Ltd abungan
Pearson Modemland
Correlation  Realty Ltd 1,000 B840
indeks
harga
saham 840 1,000
gabungan
- Sig. Modernland ==
(1-tailed) Realty Ltd ; :
indeks
harga
saham 001
gabungan
N Modemiand
Realty Ltd 11 11
indeks
harga
saham 11 11
gabungan

Variables Entered/Removed®

Variables | Variables
Model Entered Removed Method
1 indeks
harga
saham
gabungana

a. All requested variables entered.
b. Dependent Variable: Modemland Realty Ltd

Enter

Model Summanry®

Model Durbin-Walson
1 25343

a. Predictors: (Conslanl), indeks harga saham gabungan
b. Dependent Variable: Modemland Really Ltd




Coefficiants®

Standardi
zed
Unstandardized Coefficie
Coefficients nts

Model B Std. Error Beta t Sig.
1 (Constant) 1,823 4,189 435 B74

indeks

harga

sanam 2,354 507 840 4,640 001

gabungan

a. Dependent Variable: Modernland Realty Ltd
Residuals Statistics?
Std.

Minimum | Maximum Mean Deviation N
Predicted
Value -30.5325 33.3114 -5.4273 18.4606 1
Residual -21.2406 17.0077 .0000 11.9357 11
Std. ;
Predicted -1,306 2,153 J0oo 1,000 1
Value
Std.
Residual -1,688 1,352 000 849 11

a, Dependent Variable: Modemland Realty Lid

Perpustakaan Unik



Regression

Descriptive Statistlcs

Mean

Std.
Deviation

Mulialand
Tbk
indeks
harga
saham
_gabungan

-.2282

-3.50518

1.7348

7.84353

ik

11

Correlatlons

Mulialand
Thk

indeks
harga
saham

gabungan

Pearson
Correlation

Mulialand
Tbk
indeks
harga
saham
gabungan

1,000

414

414

1,000

Sig.
(1-tailed)

Mulialand
Tbk
indeks
harga
saham
gabungan

103

103

Mulialand
Tok

indeks
harga
saham
gabungan

11

11

11

11

Variabies Entered/Removed®

Mode|

Variables
Entered

Variables
Removed

Method

indeks
harga
saham
gabungana

Enter

a. All requested variables entered.
b. Dependent Variable: Mulialand Thk

Model Summary?

Model

Durbin-Watson

1

2 046°

a. Predictors: (Constant}, indeks harga saham gabungan

b, Dependent Variable: Mulialand Thk




Coafficients?

Standardi
zad
Unstandardized Coefficie
Coefficients nts
Model B Std. Error Bela t Sig.
1 (Constant) 19,272E-02 554 167 871
indeks
harga
saham 9,155E-02 067 414 1,364 206
gabungan
a. Dependent Variable; Mulialand Tbk
Residuals Statistics”
Sid,
Minimum | Maximum Mean Deviation N
Predicted
- e
Value 1.1658 1.3176 2282 7181 11
Residual -3.9685 2.1482 0000 1.5792 11
Std.
Predicted -1,306 2,153 000 1,000 11
Value
Std.
Residual -2,384 1,291 ,0og 949 11

a, Dependent Vanable: Mulialand Tbk

Perpustakaan Unik



Regression

Descriptive Statistics

Mean

Sid.
Deviation

Pakuweon
Jati
indeks
harga
saham
gabungan

-7.1273

-3.505618

17.4464

7.84353

11

11

Comrelations

Pakuwon
Jah

indeks
harga
saham

gabungan

Pearson
Correlation

Pakuwon
Jati
indeks
harga
saham
gabungan

1,000

762

762

1,000

Sig.
(1-tailed)

Pakuwon
Jati
indeks
harga
saham
gabungan

,003

,003

Pakuwan
Jati
indeks
harga
saham
gabungan

i

11

i

11

Variables Entered/Remoyed®

Model

ariablas
Entered

Variables
Removed

Method

indeks

harga

saham
abunqana

Enter

a. All requested variables entered.
b. Dependent Variable: Pakuwon Jati

_ Model Summary®

Model

Durbin-Walson

1

16372

a. Predictors: (Constant), indeks harga saham gabungan

b. Dependent Variable: Pakuwon Jali




Coefficients?

Standardi
zed
Unstandardized Coefficie
Coefficients nits
Model B Std. Error Beta t S5ig.
1 {Constant) -1.185 3,965 -,299 Jg72
indeks
harga
saham 1,695 ,480 762 3,531 006
gabungan
a, Dependenl Variable: Pakuwon Jati
Residuals Statlstics?
Sid.
Minimum | Maximum Mean Deviation N
Predicted
Value -24.4887 21.4939 -7.1273 §3.2959 11
Residual -14.2614 21.6577 .0000 11.2958 11
Std.
Predicted -1,306 2,153 ,000 1,000 11
Value
Std.
Residual -1,198 1,819 000 ,949 11

a. Dependent Variable; Pakuwaon Jati

Perpustakaan Unik



Regression

Descriptive Statistics

Std.
Mean Deviation N

[ Panca
Wiratama 40164 59.6140 11
Sakti Tbk
indeks
harga
saham
gabungan

-3.50518 7.84353 (i

Correlations

indaks
Paiica harga

Wiralama saham

Sakti Tbk I gabungan

Pearson Panca
Correlation  Wiratama 1,000 623
Sakti Tbk
indeks
harga
saham
gabungan
Sig. Panca
{1-taited) Wiratama ,020
Sakti Tbk
indeks
harga
saham
gabungan
N Panca
Wiratama 11 11
Sakti Tbk
indeks
harga
saham

gabungan

623 1,000

.020

11 11

Varfables Entered/Removed?

Variables | Variables

Model Entered Removed Method
] indeks
harga
saham '
_gabungan”
a. All requesied variables entered.

b. Dependent Variable: Panca Wiratama Sakti Tbk

Enter

Model Summan®

Model Durbin-Watson
1 8782

a. Predictors: (Constant), indeks harga saham gabungan
b. Dependent Variable: Panca Wiratama Sakti Tbk

Perpustakaan Unik



Coefficients?

Standardi
zed
Unstandardized Coefficie
Coelficients nis
Model B Std. Error Beta t Sig.
b (Constant) 20,625 16,360 1,261 ,239
indeks
harga
saham 4738 1,981 623 2,392 040
gabungan
a. Dependent Variable: Panca Wiratama Sakli Tbk
Residuals Statistics?
Std.
Minimum | Maximum Mean Deviation N
Predicted
Value -44 5135 84.0204 4.0164 37.1658 11
Residual -65.1950 77.5196 .0000 46.6104 11
Sid.
Predicted -1,306 2,753 000 1,000 11
Value
Std.
Residual -1,327 1,578 000 ,849 11

a. Dependent Variable: Panca Wiratama Sakti Tbk

Perpustakaan Unik



Regression

Descriptlve Statistics

Sid.
Mean Deviation N
Pudjiadi
Prestige -3.6500 33.7342 11
Limiled
indeks
harga
saham -3.50518 7.84353 11
| gabungan
Correlations
indeks
Pudjiadi harga
Preslige saham
Limited abungan
Pearsan Pudjiadi
Correlation  Prestige 1,000 ,868
Limited
indeks
harga
Aham ,868 1,000
gabungan
Sig. Pudjiadi
(1-tailed) Prestige d 000
Limited
indeks
harga
saham Y
gabungan
N Pudjiadi
Prestige 11 11
Limijled
indeks
harga
saham 1 "
__gabungan
Variables Entered/Removed?
Variables | Variables
Model Entered Removed Method |
1 indeks
harga . | Enter
saham a
abungan

a. All requested variables antered.
b. Dependent Vartable: Pudjiadi Prestige Limited

Model Summary?

Model

Durbin-Yatson

1

1,870°

a. Predictors: (Constant), indeks harga saham gabungan

b. Dependent Variable: Pudjiadi Prestige Limited

Perpustakaan Unik



Coafficlents?

Standardi

zed
Unstandardized Coefficie
Coefficients nts
Model B Std. Error Bela t Sig.
1 {Constant) 9,438 5,877 1,606 143
indeks
harga
saham 3,734 J12 866 5248 ,001
gabungan
a. Dependent Vanable: Pudjiadi Preslige Limited
Resldaals Statistics?
Std.
Minimum | Maximum Mean Deviation N
Predicted .
Value -41.8908 59.3919 -3.6500 29.2861 it
Residual -23.2213 26.7540 .0000 16.7428 1
Std.
Predicted -1,306 2,153 ,00D 1,000 11
Value
Std.
Residual -1,599 1,516 ,000 849 11

a. Dependent Variable; Pudjiadi Prestige Limited

Perpustakaan Unik



Regression

Descriptive Statistics

Mean

Sid.
Daviation

Putra
Surya
Perkasa
Thk
indeks
harga
saham

gabungan

-6.7527

-3.50518

21.6155

7.84353

11

11

Correlations

Putlra
Surya
Perkasa
Tbk

indeks
harga
sahar

abungan

Pearson
Correlalion

Putra
Surya
Perkasa
Tbk
indeks
harga
saham
gabungan

1,000

253

|253

1,000

Sig.
{1-tailed)

Putra
Surya
Perkasa
Thk
indeks
narga
saham
gabungan

226

226

Putra
Surya
Perkasa
Tbk
indeks
harga
saham

___gabungan

11

11

"

i1

Variables Entered/Removed?

Model

Variables
Entered

Variables
Removed

Method

indeks

harga

saham
abungan®

Enter

a. All requested variables entered.
b. Dependent Variable: Putra Surya Perkasa Tbk

Perpustakaan Unik



Mode! Summary®

Perpustakaan Unik

Model Durbin-Watson

1 26882

a. Predictors: {Constant), indeks harga saham gabungan
b. Dependent Variable: Putra Surya Perkasa Tbk

Coefficlents?
Standardi
zed
Unstandardized Coefficie
Coefiicients nts
Model B Std. Error Beta l Sig.
1 {Caonstant) -4 308 7.340 - 587 572
indeks
harga
caham 698 ,B889 253 786 ,452
gabunggp
a. Dependent Variable: Putra Surya Perkasa Tbk
Reslduals Statistics?
Std.
Minimum | Maximum Mean Deviation N |
Predicted
Value -13.9023 5.0337 -6.7527 5.4754 11
Residual -31.9909 34.0816 0000 209106 11
Std.
Predicted -1,308 2,153 Helele] 1,000 11
Value
Std.
Residual -1,451 1.546 J000 949 1

a. Dependent Varable: Putra Surya Perkasa Tbk



Regression

Descriptive Statlstics

Std.
| Mean Deviation N
Ristia
Bintang
Mahkotasejati -7.1536 16.6729 1
Tbk
indeks harga
saham -3.50518 7.84353 1
| gabungan
Comalations
Rislia indeks
Bintang harga
Mahkolasejati saham
Tbk gabungan
Pearsen Rislia
Correlation  Bintang
Mahkotasejati 1,000 77
Tbk
indeks harga
saham TIT 1,000
gabungan
Sig. Ristia
(1-tailed) Bintang
Mahkotasejati 002
Tok
indeks harga
saham 002 |
gabungan
N Ristia
Bintang 11 11
Mahkotasejali
Tbk
indeks harga
saham 11 11
gabungan
Variables Entered/Removed®
Variables | Variables
Model Entered Remcved Method
1 indeks
harga . | Enter
saham
gabungan”

a. All requested variables entered.
b. Dependent Variable: Ristia Bintang Mahkolasejati Tbk

Model Summary®

Model Durbin-Watson

1

2,0348

a. Predictors: {Constant}, indeks harga saham gabhngan
b. Dependent Variable: Ristia Bintang Mahkotasejall Thk

Perpustakaan Unik



Coefficlents?

Standardi
zed
Unstendardized Coefficie
Coefficients nts
Model B Std. Error Beta t Sig.
1 {Constant) -1,361 3,681 -,370 720
indeks
harga
saham 1,653 446 g7 3,709 ,005
_gabungan
& Dependent Variable: Ristia Bintang Mahkotasejati Tbk
Residuals Statistics?
Std.
Minimum | Maximum Mean Deviation N
Predicted
Value -24.0797 20.7499 -7.1536 12.9625 11
Residual -13.7974 16.8990 0000 10.4860 11
Std.
Predicted -1,306 2,153 000 1,000 1
Value
Std.
Residual -1,248 1,529 ,e00 249 11

a. Dependent Variable; Ristia Bintang Mahkotasejati Tbk

Perpustakaan Unik



Regressio

H

Descriptive Statistics

Std.
fean Qaviation N
Summarecon
Agung -71.7018 7.7513 11
indeks harga
saham -3.50518 7.84353 11
| gabungan
Correlations
indeks
harga
Summarecon saham
Agung gabungan
Pearson Summareacon
Correlation  Agung 1,000 561
indeks harga
saham 561 1,000
gabungan
Sig. Summarecon
(1-tailed) Agung ' 038
indeks harga
saham ,036 .
gabungan
N Summarecon
Agung 11 11
indeks harga
saham 11 11
gabungan
Varlahles Entered/Removed"
Varables | Variables
Model Entered Removed Method
1 indeks
22";%?“ . { Enter
abungan®

a. All requasted variables entered.

b. Dependent Variable: Summarecon Agung

Model Summary®

Model

Dufbin-Walson

1

2,582°

a. Prediciors: (Constant), indeks harga saham gabungan

b. Depandent Variable; Summarecon Agung

Perpustakaan Unik



Coefficients®

Standardi
zed
Unslandardized Coefiicie
Coefficients nts
Model 8 Std. Error Beta t Sig.
1 (Constant) -5,759 2,252 -2,557 031
indeks
harga
saham 554 273 561 2,033 073
gabungan
a. Dependent Variable: Summarecon Agung
Residuals Stafistics®
Std.
Minimum | Maximum Mean Devialion N
Predicted
Value -13.3790 1.6573 -7.7018 43477 11
Residual -10.0049 11.1318 .0000 6.4171 ekl
Std.
Predicted -1,306 2,153 000 1,000 11
Value
Std.
Residual -1,479 1,646 ,000 049 11

a. Dependent Variable: Summarecon Agung

Perpustakaan Unik



Regression

Descriptive Statistics

Mean

Std.
Deviation

Suryainti
Perrnata
Thk
indeks
harga
saham

| gabungan

-4.0591

-3.50518

11.7431

7.84353

1

11

Cormrelations

Suryainti
Penmata
Tbk

indeks

harga

saham
gabungan

Pearson
Correlation

Suryainti
Permata
Thbk
indeks
harga
saham
gabungan

1,000

337

337

1,000

Sig.
(1-tailed)

Suryainh
Permata
Tbk
indeks
harga
sanam
gabungan

135

Suryainti
Permata
Tbk
indeks
harga
saham
_gabungan

11

Tt

i1

1"

Variables Entered/Removed®

Maodel

Variables
Entered

Variables
Removed

Method

indeks
harga
saham
ggbungana

Enter

2. All requested variables enlerad,

b. Cependent Varable: Sunvainti Permata Tok

Miodel Summary®

fdodel

Durbin-Watson

3

2,0432

4. Predictors: {Consiant), indeks harga saham gabungan

b. Dependent Variable: Suryainti Permata Tbk

Perpustakaan Unik



Coefficients®

Standardi
zed
Unstandardized Coefficie
Coefficients nis
Model B Std. Error Bela t Sig.
1 (Constant) -2,289 3,880 -,590 S70
indeks
harga
saham 505 470 337 1,075 310
gabungan
a. Dependent Variable; Suryainti Permata Tok
Residuals Statistics?
Std.
Minimum | Maximum Mean Deviation N
Predicted
Value -9.2307 4 46686 -4.0591 3.8606 11
Residual -19.3840 15.8894 0000 11.0550 11
Std. .
Predicted -1,308 2.153 000 1,000 11
Value
Std.
Residual -1,664 1372 ,000 949 11

a. Dependent Variable: Suryainti Permata Tbk

Perpustakaan Unik



Regression O

Perpustakaan Unik

Descriptive Stafistics

Std.
Mean Devialion N
Suryamas
Dutamakmur -6.8655 20,4836 1
indeks .
harga -
saham -3.50518 7.84353 11
gabungan
Correlations
indeks
harga
Suryamas saham
Dutamakmuy { gabungan
Pearscn Suryamas
Correlation  Dutamakmur 4800 791
indeks
harga P
- 791 1,000
gabungan
Sig. Suryamas 002
(1-tailed) Dutamakmur : :
indeks
harga
saham e
gabungan
N Suryamas
Dutamakmur 2l i
indeks
narga
saham 1i 1]
gabungan

Variables Entered/Removed?

Variables | Variables
Model Entered Removed Melhod
1 indeks
harga
saham '
gabungan®

a. All requested variables entered.
b. Dependent Variable: Suryamas Dutamakmur

Enter

Model Summary®

Model Durbin-Watson T

1 1,9252
a. Predictors: {Conslant), indeks harga saham gabungan
b. Dependent Variable: Suryamas Dulamakmur




Coefficients?

Standardi
zed
Unstandardized Coziiicie
Coefficients nis

Mode! B Std. Error Beta t Sig.
1 {Constant) 377 4,397 ,086 934

indeks

harga

saham 2,066 53z 791 3,881 004

gabungan

a. Dependent Variable; Suryamas Bulamakmur
Residuals Statistics®
Sid.

Mirimum | Maximum Mean Deviation N
Predicted
Value -28.0260 28.0189 -6.8655 16,2055 11
Residuzl -28.2458 11.9811 0000 12.5284 11
Std.
Predicted -1,306 2153 000 1,000 11
Value
Sid. 1
Residual -2,139 807 ,000 949 11

a. Cependent Variable: Suryamas Dulamakmur

Perpustakaan Unik



Regression

Descriptive

Statistics

Miean

Std.
Deviation

N

Surya
Semesta
Internusa
Tok
indeks
harga
saham
gabungan

-5.1708

-3.50518

1068045

7.84353

11

11

Correlations

Surya
Semesta
Intermusa

Thbk

indeks
harga
saham

abungan

Pearson
Correlation

Surya
Semesta
Internusa
Thk
indeks
harga
saham
gabungan

1,000

254

254

1,000

Sig.
(1-taited)

Surya
Semesta
[nternusa
Tok

indeks
harga
saham
gabungan

226

,226

Surya
Semesta
INfernusa
Tbk
indeks
harga
saham
gabungan

1t

"

11

1

Variables Entered/Removed?

odel

Variables
Enlered

Variablas
Removed

hMethaou

indeks
harga
saham
gabungan®

Enter

d. All requested variables entered.

b. Dependent Variable: Surya Semesla Internusa Thk




Model Summary?

Perpustakaan Unik

{Model Durbin-Yvatson

1

3,045°

a. Predictors: (Constant), indeks harga saham gabungan
b. Dependent Variable: Surya Semesta Internusa Tbk

Coefficients®
Standardi
zed
Unstandardized Coefficie
Coeifficienis nts
Mode! B Std. Error Bela t Sig.
1 {Cecnstant) -3.967 3,600 -1,102 299
indeks
harga
saham 343 A36 254 .788 451
gabungan
2. Dependent Variable: Surya Semesta Internusa Thk
Résiduals Statistics?
Std.
Minimum | Maximum Mean Deviation N
Predicted
Value -8.6872 6259 -5.1709 2.6929 11
Residuat -13.0567 22,6754 .0000 10,2569 11
Std. .
redicled -1,306 2,153 000 1,000 11
Value
Std.
Residual -1,208 2,097 000 949 11

a. Dependent Variable: Surya Semesta Internusa Tok
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LAMPIRAN G

PERHITUNGAN TINGKAT BUNGA BEBAS RISIKO



1

Lamp. G Perhitungan Tingkat Bunga Bebas Risiko

Sumber ; Stastistik Ekonomi - Keuangan indonesia, Bank [ndonesia Thn. 2000

‘eriode 2000 % Tingkat Bunga /12 | Tingkatinflasi | Tk. Bunga - Tk. Inflasi
nuari 12,23 1,02 1,32 -0,3
bruari 11,88 0,99 0,07 0,92
wret 11,28 0,94 0,45 1,39
ril 10,77 0.9 0.56 0,34
3 10,54 0,88 0,84 0,04
|l 10,48 0,88 0,5 0,38
i 10,49 0,87 1,28 -0,41
ustus 10,84 0.9 0.51 0,39
- ptember 11,04 0,92 -0,06 0,98
lober 11,03 0,92 1,16 -0,24
vember 11,11 0,93 1,32 -0,39
sember 11,39 0,895 1,94 -0,99
Rf 0,18
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