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No Kode Nama Perusahaan
1 ADES PT Akasha Wiralnternational Tbk
2 AISA PT Tiga Pilar Sejahtera Food Thk
3 AQUA PT Aqua Golden Mississippi Thk
4 CEKA PT Cahaya Kalbar Tbk
5 DAVO PT Davomas Abadi Thk
6 DLTA PT Delta Djakarta Thk
7 INDF PT Indofood Sukses Makmur Tbk
8 MLBI PT Multi Bintang Indonesia Thk
9 MYOR | PT Mayora Indah Thk
10 PSDN PT Prashida Aneka Niaga Tbk
11 SKLT PT Sekar Laut Thk
12 STTP PT Siantar Top Tbk
13 ULTJ PT Ultrajaya Milk Industry & Trading Company Thk
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5= - CR DER ROI
& & CA/CL(t-1) TL/TE (t-1) LB/TA (t-1)
2006 1.08 282 0.00
A 2007 0.75 3.65 0.03
I 2008 0.89 1.60 0.03
8 2009 1.17 214 0.03
A 2010 1.29 2.34 0.04
2006 0.12 -2,08 -0,55
A 2007 0.34 1.66 -0,87
D 2008 0.51 2.56 -0,08
E 2009 248 1.61 0.09
s 2010 1.51 225 0.10
2006 1.18 0.70 1.06
L= 2007 2.37 0.64 0.02
L 2008 1.85 0.53 0.17
T 2009 2.12 0.45 0.04
J 2010 200 0.54 0.05
2006 2.60 0.12 0.03
5 2007 1.77 044 0.03
T 2008 1.23 0.72 0.01
T 2009 1.69 0.36 0.07
P 2010 1.71 0.42 0.07
2006 1.74 3.03 0.05
s 2007 1.53 0.90 0.03
K 2008 1.71 1.00 0.02
L 2009 1.89 0.73 0.07
T 2010 1.93 0.60 0.02
2006 2.17 1.86 0.04
P 2007 2.27 0.6 0.02
= 2008 278 1.63 0.03
D 2009 1.56 1.44 0.09
™ 2010 1.38 1.60 0.03
2006 0.53 2.08 0.12
Lt | 2007 0.59 2.14 0.14
L 2008 0.94 1.73 0.24
B 2009 0.66 844 0.34
I 2010 0.904 1.41 0.39
2006 3.01 0.37 0.06
Lt} 2007 2.03 0.73 0.07
k4 2008 2.19 1.32 0.07
O 2009 2.20 1.03 0.11
R 2010 2.58 1.18 0.11
2006 1.18 214 0.04
I 2007 0.92 2.62 0.03
N 2008 0.90 311 0.03
D 2009 1.16 2.45 0.05
F 2010 2.04 1.34 0.06
2006 3.75 0.58 0.66
D 2007 4.17 0.20 0.08
L 2008 370 0,34 0.12
T 2009 4.70 0.27 0.17
A 2010 6.33 0,20 0.20
2006 5. 08 0.18 0.07
D 2007 Q.27 227 0.05
A 2008 27.50 4.45 -0,14
T 2009 113.72 S.28 -0,08
O 2010 54.00 1.96 -0,0F
2006 2.47 0.67 0.55
C 2007 1.36 1.80 0.04
E 2008 7.35 1.45 0.05
K 2009 4890 0.890 0.09
A 2010 1.67 1.75 0.03
2006 7.18 0.77 0.06
A 2007 7.09 0.74 0.05
Q 2008 7.82 0.71 0.07
= 2009 6.34 0.73 0.07
A 2010 4.73 0.83 0.03
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5 - INFLAST HARGA SAHANM LMN_HARGA SAHAM
& &= THE (t) () (T
2007 6.50 TS0 6.62
A 2008 11.06 425 6.05
I 2009 278 360 5.89
5 2010 6.96 T80 6.66
A 2011 3.70 G660 6.49
2007 6.59 730 6.59
A 2008 11.06 225 5.42
D 2009 278 640 6.49
E 2010 6.06 1.620 7.39
) 2011 3.790 1.390 7.24
2007 6.50 650 6.48
L= 2008 11.06 800 6.68
L 2009 2.78 S80 6.36
T 2010 6.06 1.210 7.10
J 2011 379 1.350 7.21
2007 6.50 370 5.91
s 2008 11.06 150 5.01
T 2009 278 250 5.52
T 2010 6.96 385 5.95
P 2011 3.70 465 6.14
2007 6.50 75 4.32
5 2008 11.06 o0 4.50
K 2009 278 150 5.01
L 2010 6.96 140 4.94
T 2011 3.70 140 494
2007 6.50 s1 3.93
P 2008 11.06 100 4.61
s 2009 2.78 110 4.70
D 2010 6.06 80 4.38
™ 2011 3.70 167 5.12
2007 6.50 S5.000 10.92
%} 2008 11.06 49.500 10.81
L 2009 278 177.000 12.08
B 2010 6.06 274.950 12.52
I 2011 370 269 000 12.82
2007 6.50 1.750 7.47
%} 2008 11.06 1.140 7.04
T 2009 278 4500 2.41
O 2010 6.06 10.750 9.28
R 2011 3.79 13.000 9.47
2007 6.50 2575 7.85
I 2008 11.06 0930 6.81
™ 2009 278 3.550 8.17
D 2010 6.96 4 875 8.49
F 2011 3.70 5750 8.66
2007 6.59 16.000 9.68
D 2008 11.06 20.000 9.90
L 2009 278 62,000 11.03
T 2010 6.96 120.000 11.70
A 2011 3.70 127.000 11.75
2007 6.59 250 5.52
D 2008 11.06 S8 4.06
A 2009 278 S0 3.91
W 2010 6.06 T4 4.30
O 2011 3.79 73 4.29
2007 6.50 800 6.68
C 2008 11.06 700 6.55
E 2009 2.78 1.490 7.31
K 2010 6.06 1.100 7.00
A 2011 3.79 1.050 6.96
2007 6.50 129.500 11.77
A 2008 11.06 127.000 11.75
Q 2009 278 244.800 12.41
L= 2010 6.96 244.800 12.41
A 2011 3.70 244.800 12.41




Normal P-P Plot of Regression Standardized Residual

Dependent Variable: LN_HargaSaham
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Regression Studentized Residual

Scatterplot

Dependent Variable: LN_HargaSaham
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ANOWA®
Sum of
Maodel Sguares of hean Sgquare F Sig.
1 Regression 51.344 4 12.836 1.964 0042
Residual 392164 G0 B.536
Total 443 504 A4

a. Predictars: (Constant), INFLASI, DER, ROI, CR
h. Dependent Wariable: LM_HargaSaham

Motlel Summany®
Change Statistics
Mode Adjusted R | Std.Erorof | R Souare Durhin-
| R [Raguare | Sguare | theFstimate | Change | FChange | dff 2| g F Change | Watson
1 UF 18 157 154648 B 186 4 il 11 1514
3. Predictors: (Constant) INFLASI, DER, ROI, CR
b. DependentVariahle: LN_HargaGaham
Confficents?
SHandanized
Unstandanized Coafiniants | Coeffcients 5% Corfdence ntenalfr B Correltions Collneaity Btfietcs
(o B | ShEnor | el oy | Lower Bownd | UpperBouny | Zoo-oer | Paal | Pad | Tolanee | VF
I Conser) | 7909 bt I ] 258 1403
(R 03 I} AL b i 11 T N [ A
[ER 0B 1 ) M 7n - L O Y R T A '
RO W 1 1 I 148 0N Y T O 1 I 1
LA -1 M Q000 18 1] 06 -8 -100 ) 0]
3 ependentaiaole: LN HarogBanam



