LAMPIRAN ILA : HASIL OLAHAN TAHUN 1997

Regression
Descriptive Statistics
Mean Std. Deviation N
| SAHAM 112.4535 41.1135 48
BUNGA 2.2970 5570 45
KURS 527.6166 132.7896 48
INFLASI .1360 1456 43
KONSTAN | 77.2954 16.4506 48
Correlations
_4 _ SAHAM | BUNGA | KURS | INFLASI | KONSTAN
Pearscn Correlation  SAHAM 1.000 =775 -.049 -319 829
BUNGA -775 1.000 -203 340 -.968
KURS -.049 -.203 1.000 164 136
INFLASI -31% 340 184 1.000 -.455
KONSTAN 829 -.968 136 -.455 1.000
Sig. (1-tailed) SAHAM . 000 371 014 000
BUNGA 000 . D83 005 000
KURS a7 083 . 133 A78
INFLASI 014 009 .133 . oo
KONSTAN D00 .000 178 D04
N SAHAM 48 48 48 48 48
BUNGA 48 48 48 43 48
KURS 48 48 48 44 48
INFLASI 48 48 48 48 48
KONSTAN 48 48 4B 48 48
Model Summary
Adjusted | Std. Error of | Durbin-W
Model R R Square | R Square | the Estimate atson
1 8803 740 718 21.9245
2 845° 713 701 22.4983 1.063

a. Predictors: (Constant), KONSTAN, KURS, INFLASI, BUNGA
b. Predictors: {Constant), KONSTAN, KURS
c. Dependent Variable: SAHAM



LAMPIRAN [L.A : HASIL OLAHAN TAHUN 1997(lanjutan 1)

ANOVA
Sum of
Model Squares df Mean Square F Sig.
Regression {58775.835 4 14693.909 30.569 0002
Residual 20669.380 43 480,683
Total 79445 014 47
2 Regression |56667.234 2 28333617 55.976 000°
Residual 22777.781 45 506.173
Total 79445.014 47
2. Predictors: {Constant), KONSTAN, KURS, INFLASI, BUNGA
b. Predictors: (Constant), KONSTAN, KURS
C. Dependent Variable: SAHAM
Coefficients"
Standardi
zed
Unstandardized Coefficien
Coefficients = Collinearity Statistics
Model B Sid. Emor Bata t _Sig. Tolerance VIF
1 {Constant) | -241.198 135131 -1.785 081
BUNGA 39.874 26.123 540 1.526 124 048 20701
KURS -525E-02 026 -169 -2.044 047 881 1.135
INFLASI 54.079 27977 191 1.933 060 617 1.622
KONSTAN 3653 824 1.462 3852 000 044 22610
2 {Constanty | -25.080 19240 -1.302 .199
KURS 5.10E-02 025 -185 -2.044 047 981 1019
KONSTAN 2127 201 851 10.563 000 881 1.019
a. Dependent Varable: SAHAM '
Collinsarity Diagnostict
Condition Varnance Proportions
Mode! _ Dimension |} Eigenvalue index {Constant) | BUNGA | KURS INFLASI | KONSTAN
] 1 4398 1.000 .00 .00 .00 1 00
2 479 3.031 .00 .00 .00 56 00
3 8.453E-02 7.213 o0 02 .06 A1 00
4 3.830E-02 10.716 00 00 .8 Eh o
5 3.679E-04 109.342 1.00 o8 05 22 o8
2 1 2.937 1.000 .00 .01 .60
2 4 456E-02 8.119 .o i 36
3 1.860E-02 12.565 o8 23 54

2. Dependent Variabie: SAHAM




LAMPIRAN LA : HASIL OLAHAN TAHUN 1997(lanjutan 2)

Nonparametric Correlations

Correlations
SUNGA KURS INFLAS! | KONSTAN | RESIDU
Spearmans mo  BUNGA  Correlation Coefficient 1.000 ~291 431 -1.000 -163
Sig. (2-tailed) . 045 002 .000 270
N 48 48 48 48 48
KURS Corretation Coefhicient 201 1.000 107 281 - 104
Sig. (2-tailed) 045 | 470 045 A81
N 48 48 48 48 48
INFLASI  Correlation Coefficient 431 107 1.000 - 431 - 163
Sig. (2-tailed} 002 A70 ) 002 268
N 48 48 48 48 48
KONSTAN Cormelation Coeficient 1.000 289 ~A31 1.000 463
Sig. (2-tailed) 000 .045 002 . 27
N 48 48 48 48 48
RESIDU  Comelation Coeflicient -163 ~.104 -163 163 1.000
8ig. (2-tailed) 270 481 268 270 )
N 48 48 a8 48 a8

Norma! P-P Piot of Regression Stanc

Dependent Variable: SAHAM
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LAMPIRAN I1.B : HASIL OLAHAN TAHUN 1998

Regression
Descriptive Statistics
i Mean | Std. Deviation N

SAHAM 726770 35.1623 48

BUNGA 8.2419 3.7691 48

KURS  |1709.5049 1196.7813 48

INFLAS! 7722 1.6992 48

Correlations
| _ SAHAM BUNGA RURS INFLAS!

Pearson Correlation  SAHAM 1.000 -.204 .243 283
BUNGA -.294 1.000 -.005 -.058
KURS 243 -.005 1.000 -011
INFLASI .283 -.059 -.011 1.000

Sig. {1-tailed) SAHAM . .021 .048 026
BUNGA 021 . 485 346
KURS 048 485 . 470
INFLASI 026 .346 470 .

N SAHAM 48 48 48 48
BUNGA 48 48 48 48
KURS 48 48 48 48
INFLASI 48 48 48 48

Model Summary’
Adjusted | Std. Error of | Durbin-W

Modei R RSquare | RSquare j the Estimate | atson

1 A66? 217 164 321527

2 .397° 458 120 32.8840

3 .204° 087 067 33.9695 1.468

a. Predictors: (Constant), INFLASI, KURS, BUNGA
b. Pradictors: (Constant), INFLASI, BUNGA
€. Predictors: (Constant), BUNGA

d. Dependent Variable: SAHAM
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LAMPIRAN II.B : HASIL OLAHAN TAHUN 1998(lanjutan 1)

ANOVA®
Sum of
Model Squares df Mean Square F Sig 1
1 Regression [12623.300 3 4207.767 4.070 0122
Residual  [45487.064 44 1033.797
Total [58110.364 47
2 Regrassion | 9152.787 2 4576.394 4.206 .021°
Residuat 57.577 45 1087.946
Total 58110.364 47
3 Regression | 5025866 1 5029.866 4.359 042°
Residual 80.498 46 1153.924
Total 58110.364 47

a. Predictors: {Constant), INFLAS!, KURS, BUNGA
b. Predictors; (Constant), INFLAS!, BUNGA
€. Predictors: (Constant), BUNGA

d. Dependent Variable: SAHAM

Coefficients
Standardi
zed
Unstandardized Coefficien
Coefficients s | Colingarity Statisics

Wodel 8 Std. Emor | Reta t it Tolerance VIF
1 (Constant} | 77.391 13427 5764 000

BUNGA 25684 1.246 217 -2.073 044 .996 1.004

KURS 718403 004 244 1832 074 1.000 1.000

INELAS! 5.579 2785 270 2.018 050 006 1.004
2 (Conetant) | 89.827 11.888 7.558 000

BUNGA 2588 1279 -278 2,032 048 07 1.003

INFLASI 5.522 2.836 267 1.947 058 097 1.003
3 {Constard) | 95288 11.883 8.013 .000

BUNGA 2745 1.315 -294 -2.088 042 1.000 1.000

2. Dependent Variable: SAHAM
Collinearity Diagnostice
Condition _Variance Proportions

Modet _ Dimension | Eigenvakue index {Constant) | BUNGA KURS INFLAS!
1 1 2877 1.000 .01 02 03 a3

2 782 1.918 00 0 o2 94

3 266 3288 o2 20 78 00

4 7.582E-02 6.159 96 77 A7 03
2 1 2.169 1.000 03 03 o7

2 745 1.706 01 03 90

3 8.850E-02 5004 85 84 03
3 1 1911 1.000 04 04

2 8.894E-02 4.635 .96 56

4. Dependent Variable: SAHAM
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LAMPIRAN I1.B : HASIL OLAHAN TAHUN 1998(lanjutan 2)

Nonparametric Correlations

Correlations
BUNGA | KURS | INFLASI | RESIDU
Speaman's ho  BUNGA Comeiation Coefnicient 1.000 283 066 142
8ig. (2-tailed) ) 051 655 335
N 48 48 48 48
KURS Correlation Coefficient 283 1.000 092 -027
Sig. (2-tailed) 051 . 533 855
N 48 48 48 48
TINFUAS!I Correlation Coefficient -.066 082 1.000 083
Sig. (2-tailed) 855 533 ) 575
N 48 48 48 48
RESIDU  Comelation Coefficient 142 -027 083 1,000
Sig. (2-tailed) 335 855 575 .
N 48 48 48 48

Normal P-P Plot of Regression Stanc

Dependent Variable: SAHAM
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LAMPIRAN I1.C : HASIL OLAHAN TAHUN 1999

Descriptive Statistics
| Mean ; Std. Deviation N
SAHAM 3.3080 1.1168 48
BUNGA 1240 6.222E-02 48
KURS 44,3189 6.1560 48
INFLASI 8.191E-04 1.081E-02 48
KONSTAN 3.5468 4858 48
Correlations
s _ SAHAM BUNGA KURS INFLAS! | KONSTAN
Pearson Correlation  SAHAM 1.000 -.319 -.553 185 686
BUNGA -.319 1.000 465 A27 -.351
KURS -.553 465 1.000 210 -.939
INFLAS! 185 A27 210 1.000 =110
KONSTAN 586 -.351 =939 -110 1.000
Sig. (1-tailed) SAHAM . 014 000 092 .000
BUNGA 014 . .000 185 007
KURS 000 .000 ; 076 000
INFLASI 092 .185 076 . .228
KONSTAN .000 007 .000 228 .
N SAHAM 48 48 48 45 48
BUNGA 48 48 48 438 48
KURS 48 48 48 48 48
INFLASI 48 48 48 48 48
KONSTAN 48 48 48 48 48
Model Summan?
Adjusted | Std. Ermor of | Durbin-W
Model R R Square | R Square | the Estimate atson
1 7909 624 .589 7159 1.498
a. Predictors: {(Constant), KONSTAN, INFLAS!|, BUNGA, KURS
b. Dependent Variable: SAHAM
ANOVAE
Sum of
Model Squares df Mean Sqgusdre F Sig.
1 Regression 38.579 4 9.145 17.843 .000#
Residual 22.038 43 513
Total 58.618 47

a. Predictors: (Constant), KONSTAN, INFLAS], BUNGA, KURS
b. Dependent Variable: SAHAM




LAMPIRAN Ii.C : HASIL OLAHAN TAHUN 1899(lanjutan 1)

Coefficients’
Standardi
zod
Unstandandized Cosfficien
Coefficients -] Collinearity Statistics
Model B Std. Error Bata t Sig. Tolerance VIF
1 {Constant) ~14.928 4783 -3.134 003
BUNGA -4.370 1.977 -243 2210 032 720 1.388
KURS A58 057 872 2773 008 0go 11.299
INFLASI 20814 10.234 202 2034 048 .890 1123
KONSTAN 3.314 B7S 1.44% 4811 Q00 02 9.850
. Dependent Variable: SAHAM
Collinearity Diagnosticd
Condition Variance Proportions
Model  Dimension_ | Eigenvalue Index {Constant} | BUNGA KURS INFLASI | KONSTAN
1 1 3825 1.000 .0o .01 .00 .00 .00
2 891 1.964 R 1) 00 00 B8 00
3 155 4.962 .00 a7 .00 .02 00
4 2.750E-02 11.793 .00 z 03 a1 03
5 3.083E-04 111.400 1.00 11 a7 08 97

a. Dependent Variable: SAHAM

Normal P-P Plot of Regression Stanc
Dependent Variable: SAHAM
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LAMPIRAN II.C : HASIL OLAHAN TAHUN 1999(lanjutan 2)

Nonparametric Correlations

Correlations
. BUNGA KURS INFLAST | RESIDU | KONSTAN
Spearmans ha  DUNGA  Lorreiation Coefncient 1.000 289 204 107 -.288
Sig. {2-tailed) } 046 185 468 048
N 48 48 48 48 a8
KURS Correlation Coefficient 289 1.000 062 002 -1.000
Sig. (2-taited) 045 : 673 891 000
N 48 48 48 48 48
INFLASI  Correlation Coefnciont 204 062 1.000 - 118 062
Sig. (2-tailed) .185 673 ) 431 &73
N 48 48 48 48 48
RESIDU  Comelation Coefficient 107 002 -116 1.000 -.002
Sig. {2-tailed) 488 081 431 } .89
N 48 48 48 48 48
KONSTAN Comelation Coefficient -.280 =1.000 -082 -.002 1.000
Sig. {2-tailed) 046 .000 £73 001 .
N 48 48 48 48 48
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LAMPIRAN IL.D : HASIL OLAHAN TAHUN 2000

Regression
Descriptive Statistics
| Mean | Std. Deviation N

SAHAM 77.2390 21.2126 48

KONSTAN | 18.8310 1.5004 48

BUNGA 1.6220 1814 48

KURS 1309.0689 136.0886 48

INFLASI 1170 4973 48

Correlations
SAHAM | KONSTAN | BUNGA KURS INFLASI

Pearson Comelation  SAHAM 1.000 076 103 061 170 |
KONSTAN 076 1.000 979 -.372 -.360
BUNGA 103 -.979 1.000 433 .338
KURS 061 -372 433 1.000 381
INFLASI -170 -.360 .338 381 1.000

Sig. (1-tailed) SAHAM ) 305 244 341 124
KONSTAN 305 ) .000 005 006
BUNGA 244 000 ) .001 009
KURS 341 .005 001 ) 004
INFLASI 124 006 009 004 )

N SAHAM 48 48 48 48 48
KONSTAN 48 48 48 48 48
BUNGA 48 48 48 48 48
KURS 48 48 48 48 48
INFLAS! 48 48 48 48 48

Mode! Summanyf
Adjusted | Std. Emor of | Durbin-W

Model | ~ R R Square | R Square | the Estimate | atson

1 902¢ 814 797 9.5686

2 902> 814 801 9.4609 1.528

a. Predictors: (Constant), INFLAS], BUNGA, KURS, KONSTAN
P. Predictors: (Constant), BUNGA, KURS, KONSTAN

C. Dependent Variable: SAHAM
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LAMPIRAN IL.D : HASIL. OLAHAN TAHUN 2000(lanjutan 1)

ANOVA®
Sum of

Model Squares | df | MeanSquare | F _Sig__
1 Regression [17211.737 4 4302934 48,997 000"

Residual 3936.968 43 91.557

Total 21148.705 47
2 Regression [17210.327 3 5736.776 64.092 .000°

Residual 3938.378 44 88509

Total 21148.705 47

2. Predictors: (Constant), INFLASI, BUNGA, KURS, KONSTAN

b. predictors: (Constant}, BUNGA, KURS, KONSTAN
€. Dependent Variable; SAHAM

Coefficients"
Standardi
2ed
Unstandardized Coefficien
Coefficients -] Collinea#‘ Statistics

Model 8 Std. Error Bela t Sig. Tolerance VIF
1 {Constant) |.2144.182 166.090 -12.810 000

KONSTAN 64743 4.921 4579 13.196 000 036 27.985

BUNGA 550245 41.434 4.706 13.280 000 034 29.009

KURS -4 22E-02 013 -27 -3.348 002 862 1.510

INFLASI -1.002 8.077 -.008 -124 802 J67 1.304
2 (Constant) |-2148.474 160621 -13.376 000

KONSTAN 64 896 4712 4590 13.774 000 038 26.241

BUNGA, 551282 40125 4715 13.739 000 036 27.829

KURS -4 27E-02 012 - 274 -3.642 001 .T47 1.338

a. Dependent Varable: SAHAM
Coltinearity Diaghosticd
Condition Variance Propastions

Model Dimension | Eigenvalue index {Constant) | KONSTAN | BUNGA KURS INFLAS!
1 1 4307 1.000 00 .00 .00 .00 .01

2 B74 2.529 .00 .00 .00 00 76

3 1.372E-02 17.721 .00 Rob| 01 .04 14

4 5.464E-03 28.075 00 .00 .ol .86 04

g 4 498E-05 309.460 1.00 .99 8 AG 05
2 1 3978 1.000 .00 .00 .00 00

2 1.627E02 15.634 00 Rb| M 06

3 5.672€03 26.482 00 .00 02 87

4 4 T19E-05 250.334 1.00 .95 .98 a7

4. Dependent Variable: SAHAM
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LAMPIRAN IL.D : HASIL. OLAHAN TAHUN 2000(lanjutan 2)

Nonparametric Correlations

Correlations
KONSTAN | BUNGA KURS INFLAS) | RESIDU
Speammens the . KONSTAN  Comelation Coefoient 1.000 -1.000 -.306 ~403 158
Sig. (2-mied) ) 000 035 005 283
N 48 48 48 43 48
BUNGA  Conelation Coefficient -1.000 1.000 306 403 -158
Sig. (2-taled) 000 ) 035 005 283
N 48 48 48 48 48
KURS Conelaion Coeficient -.308 306 1.000 395 -037
Sig. {2-taited} 035 035 } 005 803
N 48 48 48 48 48
INFLASI  Conelaton Coefhcert -.403 403 305 1.000 083
Sig. (2-tailed) 005 005 005 ) 574
N 48 48 43 48 48
RESIDU  Correlation Coeftcient 158 -158 -.037 083 1.000
Sig. (2-tailed) 283 283 803 574 )
N 48 48 48 48 48

Normal P-P Piot of Regression Stanc
Dependent Variable: SAHAM
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LAMPIRAN ILE : HASIL OLAHAN TAHUN 2001

Descriptive Statistics
Mesn Std. Deviation N

SAHAM 1.6367 5097 48

KONSTAN A027 1.753E-02 48

BUNGA 8.770E-02 2.120E-02 48

KURS 41.1464 6.5407 48

INFLASI 3.535E-03 1.438E-02 48

Correlations
SAHAM | KONSTAN | BUNGA KURS INFLASI

Pearson Comelation  SAHAM 1.000 343 550 - 147 -203
KONSTAN .343 1.000 .395 -913 -636
BUNGA 550 385 1.000 -.185 -.357
KURS - 147 -813 -.185 1.000 415
INFLASI -.203 -636 -.357 415 1.000

Sig. (1-tailed) SAHAM . .008 000 109 083
KONSTAN 008 . 003 000 000
BUNGA 000 003 . 104 006
KURS .15¢ D00 104 . 002
INFLASI 083 .000 006 002 ]

N SAHAM 48 48 48 48 48
KONSTAN 48 48 48 48 48
BUNGA 43 48 48 48 48
KURS 48 48 48 48 48
INFLASI 48 48 48 48 48

Model Summanf
Adjusted | Std. Error of | Durbin-W
Modea! R R Square | R Square | the Estimate atson
1 6542 A27 374 4033 2.072
8. Predictors: {(Constant), INFLAS!, BUNGA, KURS, KONSTAN
b. Dependent Variable; SAHAM
ANOVAP
Sum of
Modei Squares df Mean Square F Sig.
1 Regression 5216 4 1.304 8.018 .000#
Residual 6.993 43 .163
Total 12.209 47

a. Predictors: (Constant), INFLASI, BUNGA, KURS, KONSTAN
b. Dependent Variable: SAHAM
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LAMPIRAN ILE : HASIL OLAHAN TAHUN 2001(lanjutan 1)

Coefficients"
Standardi
zed
Unstandardized Coefficien
Coefficients ts Collinearity Stafistics

Model B Std. Ervor Beta t Sig. Tolerance VIF
1 {Constant -8.329 2431 -25604 03

KONSTAN 40128 13.219 1.380 3,036 004 064 15.518

BUNGA 7794 3448 324 2280 029 847 1545

KURS 7954E-02 028 1.021 218 009 094 10.586

INFLAS! 12.9585 6.278 .366 2.068 045 424 2.357

a. Dependent Variable: SAHAM
Collinearity Diagnosticd
Condition Variance Proportions

Model Dimension | Eigenvalue Index (Constant) | KONSTAN | BUNGA KURS INFLAS!
1 E] 3.843 1.000 00 .00 V'] .00 .00

2 568 2018 00 .0a .00 00 A

3 5.546£-02 8.432 00 .00 J0 Ly 11

4 3.290E-02 10.943 .00 .03 09 03 12

5 3 687E-04 103.418 1.00 97 20 96 .38

a. Dependent Variable: SAHAM

Ncrmat P-P Plot of Regression Stanc
Dependertt Variable: SAHAM
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