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Lampiran 1

Kode 17 Perusahaan Otomotif

Nomor Kode Perusahaan Emiten
1 ASII PT Astra International Tbk.
2 AUTO PT Astra Otoparts Tbk.
3 BRAM PT Branta Mulia Tbk.
4 GITL PT Gajah Tunggal Tbk.
5 GDYR PT Goodyear Indonesia Tbk.
6 ADMG PT GT Petrochem Industries Tbk.
7 HEXA PT Hexindo Adiperkasa Tbk.
8 IMAS PT Indomobil Sukses International Tbk.
9 INDS PT Indospring Tbk.
10 INTA PT Intraco Penta Tbk.
11 LPIN PT Multi Prima Sejahtera Tbk.
12 NIPS PT Nipress Tbk.
13 PRAS PT Prima Alloy Steel Tbk.
14 SMSM PT Selamat Sempurna Tbk.
15 SUGI | PT Sugi Samapersada Tbk.
16 TURI PT Tunas Ridean Tbk.
17 UNTR PT United Tractors Tbk.
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REGRESS 10N
/DESCRIPTIVES MEAN STDDEV CORR SIG N

/MISSING LISTWISE

/STATISTICS COEFF OUTS R ANOVA
/CRITERIA=PIN(.05) POUT(.10)
/NOORIGIN

/DEPENDENT PBV

/METHOD=ENTER CR DER TATO ROE
/SCATTERPLOT=(*SRESID ,*ZPRED)

/RESIDUALS DURBIN NORM(ZRESID) .

Regression

Notes

Output Created
Comments

Input

Missing Value Handling

Syntax

Resources

Data

Active Dataset

Filter

Weight

Split File

N of Rows in Working Data
File

Definition of Missing

Cases Used

Processor Time

13-Sep-2008 13:42:18

F:\Skripsi Fixed\hasil dengan
menggunakan 86 data\pake 86 data\86

data.sav
DataSetl
<none>
<none>

<none>

86

User-defined missing values are treated
as missing.
Statistics are based on cases with no

missing values for any variable used.

REGRESSION
/DESCRIPTIVES MEAN STDDEV
CORR SIG N

IMISSING LISTWISE

ISTATISTICS COEFF OUTS R ANOVA
ICRITERIA=PIN(.05) POUT(.10)
/NOORIGIN

/DEPENDENT PBV
IMETHOD=ENTER CR DER TATO
ROE

/SCATTERPLOT=(*SRESID ,*ZPRED)
/RESIDUALS DURBIN
NORM(ZRESID).

00:00:01.078




Elapsed Time 00:00:01.250
Memory Required 2300 bytes

Additional Memory Required
544 bytes

for Residual Plots

[DataSetl] F:\Skripsi Fixed\hasil dengan menggunakan 86 data\pake 86 data\86 data.sav

Descriptive Statistics

Mean Std. Deviation N
PBV 1.1858 1.13841 86
CR 1.8150 .87085 86
DER 2.7310 4.17449 86
TATO 1.0652 .38383 86
ROE 11.2688 13.93923 86

Correlations

PBV CR DER TATO ROE

Pearson Correlation PBV 1.000 -.226 729 195 .032
CR -.226 1.000 -.257 -.038 -.036
DER 729 -.257 1.000 -.082 -.226
TATO 195 -.038 -.082 1.000 .168
ROE .032 -.036 -.226 .168 1.000]

Sig. (1-tailed) PBV . .018 .000 .036 385
CR .018 . .008 .364 371
DER .000 .008 . .228 .018
TATO .036 .364 .228 . .061
ROE .385 371 .018 .061

N PBV 86 86 86 86 86
CR 86 86 86 86 86
DER 86 86 86 86 86
TATO 86 86 86 86 86
ROE 86 86 86 86 86




Variables Entered/Removed®

Variables
Model [Variables Entered Removed Method
1 ROE, CR, TATO,
.|Enter
DER?

a. All requested variables entered.

b. Dependent Variable: PBV

Model Summaryb

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .789° .623 .605 71579 1.933
a. Predictors: (Constant), ROE, CR, TATO, DER
b. Dependent Variable: PBV
ANOVA®
Model Sum of Squares df Mean Square F Sig.
1 Regression 68.658 4 17.164 33.501 .000%
Residual 41.501 81 512
Total 110.158 85
a. Predictors: (Constant), ROE, CR, TATO, DER
b. Dependent Variable: PBV
Coefficients®
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -.259 .314 -.823 413
CR -.012 .093 -.010 -.134 .894
DER 214 .020 .783 10.749 .000]
TATO .683 .206 .230 3.320 .001
ROE .014 .006 .170 2.387 .019]

a. Dependent Variable:

PBV



Residuals Statistics?®

Minimum Maximum Mean Std. Deviation

Predicted Value -.0793 6.2289 1.1858 89874 86
Std. Predicted Value -1.408 5.611 .000 1.000 86
Standard Error of Predicted

Value .080 463 .158 .070 86
Adjusted Predicted Value -.1176 5.6743 1.1787 .86603 86
Residual -1.49480 2.02984 .00000 .69874 86
Std. Residual -2.088 2.836 .000 976 86
Stud. Residual -2.258 2.876 .004 1.019 86
Deleted Residual -1.74731 2.08845 .00713 .76626 86
Stud. Deleted Residual -2.318 3.017 .007 1.036 86
Mahal. Distance .063 34.572 3.953 5.288 86
Cook's Distance .000 441 .021 .062 86
Centered Leverage Value .001 407 .047 .062 86

a. Dependent Variable: PBV

Charts




Normal P-P Plot of Regression Standardized Residual

Dependent Variable: PBY
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Regression Studentized Residual

Scatterplot

Dependent Variable: PBY
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