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Lampiran 1 
 
No  Kode Nama Perusahaan 
1. AKKU PT. Alam Karya Unggul Tbk. 
2. ALKA PT. Alakasa Industrindo Tbk. 
3. ALMI PT. Alumindo Light Metal Industry Tbk. 
4. AMFG PT. Asahimas Flat Glass Tbk. 
5. BAJA PT. Saranacentral Bajatama Tbk. 
6. BRNA PT. Berlina Tbk. 
7. CTBN PT. Citra Tubindo Tbk. 
8. CPIN PT. Charoen Pokphand Indonesia Tbk. 
9. DPNS PT. Duta Pertiwi Nusantara Tbk. 
10. FASW PT. Fajar Surya Wisesa Tbk. 
11. IGAR PT. Champion Pacific Indonesia Tbk. 
12. INCI  PT. Intan Wijaya Internasional Tbk. 
13. INTP PT. Indocement Tunggal Prakarsa Tbk. 
14. INAI PT. Indal Aluminium Industry Tbk. 
15. IPOL PT. Indopoly Swakarsa Industry Tbk. 
16. JPRS PT. Jaya Pari Steel Tbk. 
17. KIAS PT. Keramika Indonesia Assosiasi Tbk. 
18. LMSH PT. Lionmesh Prima Tbk. 
19. LION PT. Lion Metal Works Tbk. 
20. MAIN PT. Malindo Feedmill Tbk. 
21. MLIA PT. Mulia Industrindo Tbk. 
22. NIKL PT. Latinusa Nippon Steel Tbk. 
23 PICO PT. Pelangi Indah Canindo Tbk. 
24. SRSN PT. Indo Acidatama Tbk. 
25. SIAP PT. Sekawan Intipratama Tbk. 
26. SIPD PT. Sierad Produce Tbk. 
27. SMCB PT. Holcim Indonesia Tbk. 
28. SMGR PT. Semen Gresik (Persero) Tbk. 
29. SPMA PT. Suparma Tbk 
30. TIRT PT. Tirta Mahakam Resources Tbk. 
31. TOTO PT. Surya Toto Indonesia Tbk. 
32. TKIM PT. Pabrik Kertas Tjiwi Kimia Tbk. 
33. TPIA PT. Chandra Asri Petrochemical Tbk. 
34. UNIC PT. Unggul Indah Cahaya Tbk. 
35. YPAS PT. Yanaprima Hastapersada Tbk. 
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Lampiran 2 
 

2010 AKKU 1,494,101Rp                     1,541,101Rp                    1,639,927Rp                 0.14

ALKA 38,062,435Rp                   28,566,245Rp                  15,562,200Rp               0.42

ALMI 73,945,789Rp                   170,484,191Rp                271,172,528Rp            0.42

AMFG 481,895,625Rp                 72,998,657Rp                  17,360,145Rp               2.14

BAJA 100,581,433Rp                 15,498,443Rp                  75,214,077Rp               0.13

BRNA 60,380,243Rp                   49,179,461Rp                  17,777,529Rp               1.67

CTBN 18,610,960Rp                   11,221,952Rp                  7,478,551Rp                 0.19

CPIN 2,408,406Rp                     3,873,465Rp                    1,090,985Rp                 3.09

DPNS 15,249,703Rp                   5,837,068Rp                    5,107,164Rp                 0.07

FASW 1,164,934Rp                     8,592,209Rp                    33,291,053Rp               0.80

IGAR 84,926,087Rp                   26,669,678Rp                  21,781,199Rp               0.51

INCI 6,014,811Rp                     1,393,971Rp                    1,584,370Rp                 0.25

INTP 3,390,048Rp                     43,583,211Rp                  8,978,100Rp                 0.16

INAI 99,406,551Rp                   492,960,205Rp                8,767,821Rp                 0.67

IPOL 4,757,106Rp                     4,222,046Rp                    60,214,782Rp               0.14

JPRS 10,588,729Rp                   46,615,735Rp                  22,823,419Rp               1.19

KIAS 6,860,376Rp                     15,572,825Rp                  25,828,424Rp               0.28

LMSH 7,632,205Rp                     25,211,957Rp                  10,588,729Rp               0.76

LION 25,828,424Rp                   22,823,419Rp                  4,757,106Rp                 0.81

MAIN 5,674,822Rp                     9,590,082Rp                    1,126,361Rp                 0.29

MLIA 10,271,380Rp                   22,823,412Rp                  9,583,412Rp                 0.27

NIKL 131,131,527Rp                 49,393,022Rp                  96,475,085Rp               0.62

PICO 32,191,725Rp                   24,042,150Rp                  8,767,821Rp                 0.14

SRSN 1,076,052Rp                     1,435,558Rp                    7,976,721Rp                 0.10

SIAP 27,463,887Rp                   70,899,075Rp                  96,770,632Rp               0.25

SIPD 1,943,391Rp                     9,764,000Rp                    7,998,736Rp                 0.42

SMCB 27,922,477Rp                   23,293,309Rp                  11,813,220Rp               0.45

SMGR 212,460,131Rp                 54,160,446Rp                  115,782,771Rp            0.25

SPMA 26,838,860Rp                   5,109,576Rp                    49,153,796Rp               0.12

TIRT 6,233,946Rp                     1,471,499Rp                    47,733,324Rp               0.10

TOTO 1,190,000Rp                     50,478,901Rp                  3,883,711Rp                 3.59

TKIM 25,552,240Rp                   6,082,046Rp                    143,894,698Rp            0.67

TPIA 27,463,887Rp                   70,899,075Rp                  96,770,632Rp               0.56

UNIC 33,334,438Rp                   3,749,331Rp                    12,040,741Rp               0.24

YPAS 1,076,052Rp                     1,435,558Rp                    7,976,721Rp                 0.21

Return SahamTahun Arus Kas Operasi Arus kas Investasi Arus Kas Pendanaan Kode
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Lampiran 3  
 

Tahun Kode Arus Kas Operasi Arus kas Investasi Arus Kas Pendanaan  Return Saham

2011 AKKU 1,943,391Rp                     9,764,000Rp                    7,998,736Rp                 0.21

ALKA 27,922,477Rp                   23,293,309Rp                  181,322Rp                     0.31

ALMI 212,460,131Rp                 54,160,446Rp                  115,782,771Rp            0.08

AMFG 465,707,261Rp                 25,559,099Rp                  34,720,623Rp               0.13

BAJA 25,552,240Rp                   6,082,046Rp                    143,894,698Rp            0.11

BRNA 27,463,887Rp                   70,899,075Rp                  96,770,632Rp               0.11

CTBN 33,334,438Rp                   3,749,331Rp                    12,040,741Rp               0.70

CPIN 1,076,052Rp                     1,435,558Rp                    7,976,721Rp                 0.17

DPNS 14,122,036Rp                   12,351,736Rp                  1,371,771Rp                 0.65

FASW 1,911,187Rp                     6,856,170Rp                    1,389,989Rp                 0.52

IGAR 26,838,860Rp                   5,109,576Rp                    49,153,796Rp               1.26

INCI 6,233,946Rp                     1,471,499Rp                    47,733,324Rp               0.14

INTP 1,190,000Rp                     50,478,901Rp                  3,883,711Rp                 0.07

INAI 19,866,212Rp                   49,228,264Rp                  28,284,248Rp               0.50

IPOL 1,494,101Rp                     1,541,101Rp                    1,639,927Rp                 0.49

JPRS 38,062,435Rp                   28,566,245Rp                  15,562,200Rp               0.16

KIAS 73,945,789Rp                   170,484,191Rp                271,172,528Rp            0.20

LMSH 60,380,243Rp                   49,179,461Rp                  17,777,529Rp               0.04

LION 18,610,960Rp                   11,221,952Rp                  7,478,551Rp                 0.38

MAIN 2,408,406Rp                     3,873,465Rp                    1,090,985Rp                 0.53

MLIA 15,249,703Rp                   5,837,068Rp                    5,107,164Rp                 0.06

NIKL 1,164,934Rp                     8,592,209Rp                    33,291,053Rp               0.40

PICO 84,926,087Rp                   26,669,678Rp                  21,781,199Rp               0.02

SRSN 239,221Rp                         2,155,498Rp                    7,474,561Rp                 0.10

SIAP 30,078,890Rp                   5,832,558Rp                    1,083,545Rp                 0.14

SIPD 6,233,946Rp                     1,471,499Rp                    47,733,324Rp               0.24

SMCB 1,190,000Rp                     50,478,901Rp                  3,883,711Rp                 0.03

SMGR 25,552,240Rp                   6,082,046Rp                    143,894,698Rp            0.21

SPMA 27,463,887Rp                   70,899,075Rp                  96,770,632Rp               0.04

TIRT 33,334,438Rp                   3,749,331Rp                    12,040,741Rp               0.18

TOTO 1,076,052Rp                     1,435,558Rp                    7,976,721Rp                 0.28

TKIM 98,996,217Rp                   2,370,784Rp                    32,322,649Rp               0.29

TPIA 11,024,645Rp                   37,827,320Rp                  5,832,558Rp                 0.24

UNIC 2,155,498Rp                     1,707,042Rp                    3,534,205Rp                 0.09

YPAS 7,474,561Rp                     3,534,205Rp                    1,152,098Rp                 0.35
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Lampiran 4 
 

Tahun Kode  Arus Kas Operasi  Arus kas Investasi  Arus Kas Pendanaan   Return Saham

2012 AKKU 4,222,046Rp                     636,986,280Rp                636,986,280Rp            0.06

ALKA 4,757,106Rp                     22,823,419Rp                  25,828,424Rp               0.27

ALMI 28,929,201Rp                   601,734Rp                        15,572,825Rp               0.29

AMFG 411,135,678Rp                 321,152,550Rp                34,720,800Rp               0.27

BAJA 52,200,340Rp                   46,615,735Rp                  51,967,581Rp               0.89

BRNA 101,095,907Rp                 60,214,782Rp                  36,542,545Rp               0.61

CTBN 1,965,129Rp                     2,743,431Rp                    31,396,331Rp               0.04

CPIN 1,689,376Rp                     1,772,354Rp                    142,630,322Rp            0.70

DPNS 6,530,804Rp                     6,860,376Rp                    16,473,600Rp               0.46

FASW 4,222,046Rp                     30,873,874Rp                  8,767,821Rp                 0.42

IGAR 32,191,725Rp                   (24,402,150)Rp                9,583,412Rp                 0.21

INCI 3,340,907Rp                     6,912,788Rp                    5,798,762Rp                 0.17

INTP 5,674,822Rp                     (9,590,082)Rp                   1,126,361Rp                 0.32

INAI 99,406,551Rp                   492,960,205Rp                149,394,322Rp            0.17

IPOL 23,975,072Rp                   5,761,548Rp                    20,900,046Rp               0.20

JPRS 10,271,380Rp                   102,005,605Rp                10,169,374Rp               0.32

KIAS (131,131,527)Rp               96,475,085Rp                  49,393,022Rp               1.33

LMSH 10,588,729Rp                   25,211,957Rp                  7,632,205Rp                 1.10

LION (66,606,219)Rp                 24,792,591Rp                  15,332,542Rp               0.98

MAIN 293,046,848Rp                 (319,111,411)Rp              29,518,643Rp               1.42

MLIA 518,836,783Rp                 (333,998,780)Rp              14,353,400Rp               0.47

NIKL 6,467,783Rp                     4,673,780Rp                    2,716,233Rp                 0.15

PICO 25,484,273Rp                   20,870,000Rp                  33,829,871Rp               0.35

SRSN 7,454,188Rp                     2,973,035Rp                    26,145,804Rp               0.07

SIAP 20,310,121Rp                   34,230,455Rp                  13,097,921Rp               0.22

SIPD 142,720,644Rp                 31,189,997Rp                  48,975,946Rp               0.07

SMCB 1,692,112Rp                     1,941,639Rp                    327,650,876Rp            0.33

SMGR 5,591,864Rp                     4,774,273Rp                    1,171,111Rp                 0.38

SPMA 27,880,708Rp                   30,826,662Rp                  14,158,063Rp               0.21

TIRT 12,535,641Rp                   11,810,768Rp                  4,259,681Rp                 0.09

TOTO 188,137,480Rp                 92,690,029Rp                  (109,276,400)Rp           0.87

TKIM 147,706,460Rp                 236,555,768Rp                94,342,062Rp               0.07

TPIA 145,982,644Rp                 84,551,150Rp                  7,259,544Rp                 0.68

UNIC 20,768,414Rp                   3,559,420Rp                    16,682,594Rp               0.15

YPAS 28,152,127Rp                   62,024,756Rp                  94,138,105Rp               0.02
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Lampiran 5 
 

Tahun Kode  Arus Kas Operasi  Arus kas Investasi  Arus Kas Pendanaan   Return Saham

2013 AKKU 2,886,436Rp                     2,150,098Rp                    2,939,921Rp                 0.86

ALKA (507,543,450)Rp               3,425,701Rp                    16,332,017Rp               0.09

ALMI 70,578,813Rp                   (15,666,496)Rp                73,467,555Rp               0.08

AMFG (55,187,123)Rp                 32,921,470Rp                  (34,720,325)Rp             0.16

BAJA 10,813,892Rp                   52,738,389Rp                  (117,406,941)Rp           1.18

BRNA 10,086,504Rp                   78,914,105Rp                  8,699,757Rp                 0.35

CTBN 53,761,130Rp                   646,992Rp                        41,283,440Rp               0.02

CPIN 2,061,273Rp                     3,586,399Rp                    220,321Rp                     0.08

DPNS 660,730,802Rp                 17,645,060Rp                  249,460,021Rp            0.22

FASW 209,910,765Rp                 174,576,080Rp                27,899,984Rp               0.21

IGAR 31,571,765Rp                   13,114,620Rp                  52,085,991Rp               0.21

INCI 10,276,272Rp                   16,064,713Rp                  (227,109,141)Rp           0.02

INTP 5,419,268Rp                     2,005,318Rp                    3,365,099Rp                 0.11

INAI 77,754,740Rp                   8,522,504Rp                    80,301,328Rp               0.33

IPOL 16,715,753Rp                   4,228,783Rp                    8,778,194Rp                 0.01

JPRS 78,622,516Rp                   426,928Rp                        8,776,230Rp                 0.18

KIAS 195,024,561Rp                 63,696,491Rp                  3,568,239Rp                 0.11

LMSH 13,814,790Rp                   8,975,089Rp                    1,470,645Rp                 0.24

LION 52,556,704Rp                   29,204,752Rp                  20,557,419Rp               0.15

MAIN (109,333,001)Rp               (352,925,827)Rp              233,763,015Rp            0.34

MLIA 638,446,530Rp                 401,519,618Rp                196,497,153Rp            0.81

NIKL 3,203,146Rp                     1,444,523Rp                    2,426,348Rp                 0.25

PICO 5,967,845Rp                     6,150,934Rp                    12,544,311Rp               0.40

SRSN (37,888,934)Rp                 16,008,499Rp                  33,562,305Rp               0.48

SIAP 37,056,724Rp                   33,882,936Rp                  74,802,735Rp               0.06

SIPD 43,982,040Rp                   (189,875,102)Rp              91,257,429Rp               0.23

SMCB 2,262,247Rp                     3,077,287Rp                    619,229Rp                     0.22

SMGR 6,047,147Rp                     2,675,188Rp                    2,323,590Rp                 0.11

SPMA 73,269,743Rp                   (48,988,867)Rp                (44,845,115)Rp             0.28

TIRT 5,410,683Rp                     10,027,401Rp                  20,566,761Rp               0.26

TOTO (320,627,072)Rp               (156,296,552)Rp              111,990,048Rp            0.16

TKIM 72,091,647Rp                   1,522,542Rp                    5,083,545Rp                 0.09

TPIA (153,843,021)Rp               133,655,342Rp                (98,292,634)Rp             0.32

UNIC 1,965,090Rp                     4,621,715Rp                    5,313,320Rp                 0.05

YPAS 7,261,775Rp                     (257,455,120)Rp              (263,204)Rp                   0.01
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Lampiran 6 
 

Tahun Kode  Arus Kas Operasi  Arus kas Investasi  Arus Kas Pendanaan   Return Saham

2014 AKKU 48,898,824Rp                   (391,978,651)Rp              48,957,050Rp               0.02

ALKA 18,833,943Rp                   3,921,254Rp                    3,534,205Rp                 0.50

ALMI (935,671,862)Rp               27,545,252Rp                  (993,807,023)Rp           0.11

AMFG 564,250,125Rp                 287,413,126Rp                34,720,325Rp               0.15

BAJA 74,385,983Rp                   71,556,366Rp                  (164,000,937)Rp           0.73

BRNA 198,105,603Rp                 7,474,561Rp                    156,270,721Rp            0.55

CTBN 30,078,890Rp                   10,890,041Rp                  20,870,571Rp               0.18

CPIN 239,221Rp                         2,155,498Rp                    2,896,039Rp                 0.12

DPNS 5,877,779Rp                     (950,026,825)Rp              3,454,353Rp                 0.25

FASW 1,327,852Rp                     (195,073,976)Rp              1,152,098Rp                 0.19

IGAR 25,762,820Rp                   5,160,572Rp                    19,585,830Rp               0.07

INCI 7,581,339Rp                     8,507,936Rp                    353,639,546Rp            0.01

INTP 5,344,607Rp                     3,395,834Rp                    1,707,042Rp                 0.25

INAI 81,915,088Rp                   3,406,374Rp                    77,476,452Rp               0.17

IPOL 12,726,284Rp                   11,969,520Rp                  (743,251,321)Rp           0.08

JPRS 76,997,875Rp                   1,580,867Rp                    1,083,545Rp                 0.10

KIAS 53,807,189Rp                   98,996,217Rp                  23,994,495Rp               0.05

LMSH 9,999,770Rp                     5,832,558Rp                    2,627,055Rp                 0.19

LION 61,833,303Rp                   (106,585,551)Rp              14,474,802Rp               0.23

MAIN 301,780,493Rp                 (66,437,216)Rp                (1,193,350)Rp               0.33

MLIA 460,633,645Rp                 220,143,178Rp                (275,311,075)Rp           0.24

NIKL 11,024,645Rp                   373,827Rp                        8,066,258Rp                 0.18

PICO 24,408,903Rp                   2,370,784Rp                    32,322,649Rp               0.03

SRSN (21,248,987)Rp                 16,094,937Rp                  9,622,985Rp                 0.07

SIAP 113,985,737Rp                 4,781,422Rp                    4,708,489Rp                 2.66

SIPD 26,515,915Rp                   (320,333,904)Rp              (174,235,209)Rp           0.06

SMCB 965,182Rp                         2,837,693Rp                    1,709,438Rp                 0.04

SMGR 6,721,170Rp                     2,881,221Rp                    2,984,492Rp                 0.14

SPMA 32,968,578Rp                   (107,094,543)Rp              (101,754,958)Rp           0.06

TIRT 73,334,021Rp                   23,605,699Rp                  109,216,170Rp            0.65

TOTO 156,154,760Rp                 (320,001,829)Rp              307,708,638Rp            0.03

TKIM 184,258,091Rp                 (259,777,522)Rp              99,843,733Rp               0.53

TPIA (116,197,843)Rp               (239,425,694)Rp              89,294,656Rp               0.01

UNIC 31,243,257Rp                   3,154,152Rp                    29,509,441Rp               0.16

YPAS 52,054,364Rp                   220,747,713Rp                275,608,718Rp            0.24
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Lampiran 7 
 

Tingkat Inflasi 
2010 2011 2012 2013 2014
0.07 0.06 0.04 0.08 0.08

 
Lampiran 8 
 

Nilai Tukar Rupiah/Kurs 
2010 2011 2012 2013 2014
9.068 13.509 9.670 12.189 12.440

 
Lampiran 9 (Data yang Hilang Setelah di Transformasi/Ln) 
Tahun Nama 

Perusahaan 
AKO AKI AKP 

2010     
2011     
2012 IGAR  -24.402.150  

INTP  -9.590.082  
KIAS -131.131.527   
LION -66.606.219   
MAIN  -319.111.411  
MLIA  -333.998.780  
TOTO   -109.276.400 

2013 ALKA -507.543.450   
ALMI  -15.666.496  
AMFG -55.187.123  -34.720.325 
BAJA   -117.406.941 
INCI   -227.109.141 
MAIN -109.333.001 -352.925.827  
SRSN -37.888.934   
SIPD  -189.875.102  
SPMA  -48.988.867  
TOTO -320.627.072 -156.296.552  
TPIA -153.843.021   

YPAS  -257.455.120 -26.320.365 

2014 AKKU  -391.978.651  
ALMI -935.671.862   
BAJA   -164.000.937 
DPNS  -950.026.825  
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FASW  -195.073.976  
IPOL   -743.251.321 
LION  -106.585.551  
MAIN  -66.437.216  
MLIA   -275.311.075 
SRSN -21.248.987   
SIPD  -320.333.904 -174.235.209 
SPMA  -107.094.543 -101.754.958 
TOTO  -320.001.829  
TKIM  -259.777.522  
TPIA -116.197.843 -239.425.694  

 
Lampiran 10 

Tabel 4.1 Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

AKO 175 -935.671.862 660.730.802 46.371.193,59 150.936.784.146

AKI 175 -950.026.825 636.986.280 13.040.212,02 142.579.021.764

AKP 175 -993.807.023 636.986.280 26.620.541,11 133.895.221.281

TI 175 .0400 .0800 .066000 .0150096

KURS 175 9.068.0000 13.509.0000 11.375,200000 17.125,328724

RS 175 .0100 3.5900 .365543 .4919345

Valid N (listwise) 175     

Sumber : Data diolah spss 22 

Lampiran 11 
Sebelum di Ln 
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Lampiran 12 
Setelah di Ln 

 
 
Lampiran 13 

Hasil Unstandardized 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 141 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation 1.00347009 

Most Extreme Differences 

Absolute .046 

Positive .046 

Negative -.041 

Kolmogorov-Smirnov Z .546 

Asymp. Sig. (2-tailed) .927 

a. Test distribution is Normal. 

b. Calculated from data. 
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Lampiran 14 
Gambar 4.1 

Hasil Uji Normalitas 

Grafik Normal P-Plot  (Ln) 

 
 
 
Lampiran 15 

Hasil Uji Multikolinearitas 
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Lampiran 16 
Hasil Uji Heteroskedastisitas 

 
 
 
 
Lampiran 17 

Hasil Uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .330a .109 .076 1.02188 1.753

a. Predictors: (Constant), LNKURS, LNAKO, LNTI, LNAKP, LNAKI 

b. Dependent Variable: LNRS 
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Lampiran 18 
Hasil Uji Regresi Linear Berganda 

 
 
 
Lampiran 19 

Hasil Uji Signifikansi Simultan (Uji Statistik F) 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 17.220 5 3.444 3.298 .008b

Residual 140.973 135 1.044   

Total 158.193 140    

a. Dependent Variable: LNRS 

b. Predictors: (Constant), LNKURS, LNAKO, LNTI, LNAKP, LNAKI 
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Lampiran 20 
Hasil Uji Signifikansi Parameter Individual (Uji Statistik t) 

 
 
Lampiran 21 
 

Hasil Uji Koefisien Determinasi (Adjusted R2) 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .330a .109 .076 1.02188 1.753

a. Predictors: (Constant), LNKURS, LNAKO, LNTI, LNAKP, LNAKI 

b. Dependent Variable: LNRS 

  

 
 
 
 
 
 
 
 


