LAMPIRAN 14. REGRESSION MODEL CAPM (LFKR)

Model Summany?

98

Change Statistics
Adjusted Std. Error of
Maodel R R Square | R Square | the Estimate df1 df2 Sig. F Change
1 2242 .050 .034 33512 1 58 086
a. Predictors: (Constant), IHSG
b. Dependent Variable: LPKR
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression .343 1 343 3.051 0862
Residual 6.514 58 112
Tota!l 6.856 59
a. Predictors: (Constant), IHSG
b. Dependent Variable: LPKR
Coefficients
Unstandardized Standardized
Coefficients Coefficients Collingarity Statistics
Model B Sid. Error Beta t Sig. Tolerance VIF
3 (Constant) -022 .059 -.378 707
iHSG AT7 273 224 1.747 .86 1.000 1.003

2. Dependent Variable: LPKR
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