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Tabel.16 Kurs Tengah Bank Indonesia

uUsD/uUsp
A Time Series Graphics
2002
Tan. 10320
Feb. 10189
Mar. 9655
Apr. 2316
May. 8785
Jun. 8730
Ful. 2108
Aug. 8867
Sep. 9015
Oct. 9233
Nov, 2976
Dec. 8940
2003
Jan, 8876
Feb. 8905
Mar. 8908
Apr, 8675
Jun, 8285
Tul. 8505
Aug. 8535
Sep. 8389
Oct. 8495
Nov, 8537
Dec. 8465
2004
Tan. 8441
Feb. 8447
Mar. 3587
Apr. 8661
May. 9210
Jun. 9415
i 9168
Aup. 9328
§é§ 9170
Oct. 9090
NGV, 9018
Dex. 9290
2005
Jan. 9165
Feb. 9260
Mar. 9480
Apr. 9570
May. 9495
. 9713

XXX1



Sumber: www.bi.go.id

Hul, 9819
Aug. 10240
Sep. 10310
0ct. 10090
Nov. 10035
Dec. 9830
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Tabel.17 Data Inflasi

Bulan Tahun Tingkat inflasi
Desember 2005 17.11 %
November 2005 18.38 %

Oktober 2005 17.89 %
September 2005 9.06 %

Agustus 2005 8.33%

Juli 2005 7.84 %
Juni 2005 7.42%
Mei 2005 7.40 %
April 2005 8.12 %

Maret 2005 8.81%
Februari 2005 7.15 %

Januari 2005 7.32 %
Desember 2004 6.40 %

November 2004 6.18 %
Oktober 2004 6.22 %
September 2004 6.27 %
Agustus 2004 6.67 %
Juli 2004 7.20 %
Juni 2004 6.83 %
Mei 2004 6.47 %
April 2004 5.92 %

Maret 2004 511 %
Februari 2004 4.60 %
Januari 2004 4,82 %

Desember 2003 516 %
November 2003 5.53 %
Oktober 2003 6.48 %
September 2003 6.33 %
_Agustus 2003 6.51 %
Juli 2003 6.27 %
Juni 2003 6.98 %
Mei 2003 715 %
April 2003 7.62 %

Maret 2003 717 %

Februari 2003 7.80 %

Januari 2003 8.68 %
Desember 2002 0.00 %
November 2002 0.00 %
Oktober 2002 0.00%
September 2002 ggg ";"
Agustus 2002 00%
_gmi 2002 0.00 %
Juni 2002 0.00%
Mei 2002 0.00 %

xxxiii



April 2002 0.00 %
Maret 2002 0.00 %
Februari 2002 0.00 %
Januari 2002 0.00 %

Sumber: www.bi.go.id

XXXiV



Tabel.18 Data Produk Domestik Bruto

o ——

Sumber: www.bi.go.id

Mar. 45439534
Jun, 466922 36
Sep. 491030.05
Dec, 485452.21
2003

Mar. 50714301
Tun, 504874.8
Sep. 521275.1
Dec. 512560.58
2004

Mar. 5311259
Hun. 559729
Sep. 590061.5
Dec., 592225.1
2005

Mar, 635102.8
Jun, 6737974
Sep. 716600.7
Dec. 759459.5
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Tabel. 19 Tingkat Suku Bunga

2002
Tan, 16.93
Feb. 16.86
Mar, 16.76
Apr. 16.61
ay. 15.51
Tun. 15.11
Jul. 14.93
Aug. 14.35
Sep. 13.22
Oct. 13.1
Nov, 13.06
Dec. 12.93
2003
Jan. 12.69
[Mar. 11.4
Apr, 11.06
May 10.44
Jun, 9.53
Jul, 9.1
Aug. 9.1
Sep. 8.66
Oct. g.48
Nov 8.48
Dec. 8.31
2004
Jan. 7.86
Feb. 748
Mar. 7.42
Apr. 7.33
May. 7.32
Jun. 7.34
Tl 7.36
Aug._ 7.37
Sep. 7.39
Dct. 741
Nov. 7.41
Dec. 743
2005
Jan. 142
Feb. 7.43
vy 7.44
. 1.7
‘;y' 795
m 8.25

XXX V1



Sumber:www.bi.go.id

ful. 8.49
Aug. 9.51
Sen. 10
Oct. 11
Nov, 12.25
Dec. 1275

XXXVil



Lampiran 1. Regresi Tahap | (Seluruh Sektor Usaha)

Output SPSS:

Descriptive Statistics
| N Minimum | Maximum Mean Std. Deviation
EPS 568 | -2045.00 | 5109.37 | 151.0855 542.27215
DER 568 -365.70 | 1744.89 44232 76.86780
ROA 568 | -108.85 588.52 3.4012 28.28090
ROE 567 | -690.63 [ 1334103 | 37.5329 575.39108
NPM 568 | -5981.19 | 4140.08 -5.7347 325.71943
OPM 568 -330.13 | 1308.00 6.2865 62.38620
PRICE 568 -43.80 | 34900.00 {1419.3657 | 3034.08483
INFLAS! 426 05 A7 .0833 05443
SUKUBUNGA 568 7.43 1293 | 10.3550 2.50742
NILAITUKAR 568 | 8465.00 | 9830.00 |9131.2500 498.91675
PDB 568 [485452.21 |759459.50 | 587424.3 | 106890.71941
Valid N (listwise) 425

Descriptive Statistics
Mean Std. Deviation N

PRICE 1532.5693 | 3194.59192 425
EPS 133.6348 499.37751 425
DER 5.0752 88.68063 425
ROA 1.6300 13,10351 425
ROE 14,9194 127.82674 425
NPM -19.6137 313.92423 425
OPM 7.0438 71.30711 425
INFLASI 0934 .05445 425
SUKUBUNGA 9,4995 2,33311 425
NILAITUKAR [9196.7176 561.49469 425
FDB $21671.2 |102994.14618 425

XXX Vill



Correlations

a. Predictors: (Constant),
b.Dependent Variable: PRICE

PDB, ROE, OPM, EPS, NPM, DER, ROA, SUKUBUNGA

XXXIX

_ PRICE EPS
Pearson Correlalion PRIGE 1.000 553 DE?OO HO_;{]? Rogzo NP?)‘.;Q 09?59 AL |SURUBUNGA INLAITUKAR|_ POB
£PS 893 1000 o0 30 . . . 025 024 021 02
: . . 040 s 125 045 052 018
ggi 000 -.002 1.000 004 323 004 018 -.023 - 004 -:061 -'gi
Ron 207 430 D04 1.000 12 548 261 -002 001 -008 - 'oo
nos 020 040 a3 Nz 1.000 029 o028 -014 -.024 013 -.'oo
Ny 042 A15 004 548 e 1.000 246 -.086 -081 -070 -08
o 059 A28 Mg 261 026 246 1.000 -2 -027 025 00
SUFKULASBUNGA 025 045 -023 -002 -D14 -.0868 -012 1.000 974 843 87
o 024 052 -.004 001 -024 -.081 -.027 574 1.000 698 88
TUKAR 021 018 -.081 -.008 013 -079 025 843 698 1.000 84
S PDB 024 04 -041 -.004 -.002 -.087 004 970 BBg 549 1.00
1. {talled) PRICE . 000 498 000 344 185 A12 306 an 334 3
EPS 000 . 481 000 207 009 005 79 143 357 24
DER 408 401 . ABB 000 ABT 349 322 485 106 20
ROA 000 000 468 . 010 000 000 488 492 438 A6
ROE 344 207 000 0o . 278 296 .387 A0 a4 A8
NPM 195 009 AGT 000 278 . 000 038 048 051 03
OPM 112 005 348 000 298 000 . 401 291 305 A5
INFLASI /308 179 Az 486 387 038 AQ1 . 000 000 00
SUKUBUNGA an 143 AB5 A2 310 .048 201 000 . 000 O
NILAITURAR 334 sy 108 438 394 051 305 000 000 . 00
POB 311 240 201 A6 481 037 A87 000 000 000
N PRICE 425 425 425 425 425 425 425 425 425 425 42!
EPS 425 425 425 425 425 425 425 425 425 425 421
DER 425 425 425 425 425 425 425 425 425 425 a2
ROA 425 425 425 425 425 425 425 425 425 425 42!
ROE 425 425 425 425 425 425 425 425 425 425 421
NPM 425 425 425 425 425 428 425 425 425 425 42
OPM 425 425 425 425 425 425 425 425 425 425 424
INFLASI 425 435 425 425 425 425 425 425 425 425 a2
SUKUBUI 425 425 425 425 425 425 425 425 azs 425 Az
NILAFTUKAR 425 425 425 425 425 425 425 425 425 425 42t
PDB 425 425 425 425 425 425 425 425 425 425 42
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1 PDB, ROE,
OPM, EPS,
NPM, DER' . | Enter
ROA,
SUKUBUN
GA
a. Tolerance = .000 limits reached.
b. Dependent Variable: PRICE
Model Summafy
Change Statistics
Durbin-
Adjusted |Std. Emor of |R Square ; ts
f2  Big. F Cha Watson
Moge| R |RSquare|R Square lhe Estimate Change F Change n "500 3.003



ANOVAR

Sum of
Model _ Squares df Mean Square F Sig.
1 Regression | 21E+009 8 | 265935050.5 50.295 0002
Residual 2.2E4009 416 | 5287539.951
Total 4.3E+009 424

. Predictors; (Constant), PDB, ROE, OPM, EPS, NPM, DER, ROA, SUKUBUNGA
b. Dependent Variable: PRICE

a. Predictors in the Model: (Constant}, PDB, ROE, OPM, E

b. Dependent Variable: PRICE

xl

Coelficient$
et | Coatons L .
Coefficents Coesfficlents % Confidance Interval for Correlations Colinearity Statistics
Modat B_ |59 Emori Beta t Sig. Beundlpper Bound|Zero-arder| Pertiat | Part [Tolerance| viF
{Constant) | 692,273 [ 757.118 014 31| -7es582 | 2180528
EPS 4774 251 748 | 18.991 000 4,280 5.269 883 681 884 791 1.284
DER 1381 1330 004 A03 18 2493 2770 000 005 004 885 | 1130
AOA -30537 | 11528 -125 [ 26848 008 -53.187 -7.876 207 | -128| -003 547 | 1830
ROE 018 933 001 020 884 -1.816 1.853 020 001 001 a7 | 114
NPM 275 A37 .027 6829 530 -.584 1134 04z oH o2 662 1510
OPM -458 | 1842 -010 278 780 -3.685 2769 059 -014 -010 810 | 1.089
SUKUBUNGY -84.250 | 105.401 -062 | -789 A25 [ -281.434 122.935 0241 -039| -o008 206 | 4840
POB 002 002 055 714 AT8 -003 M6 024 035 025 2081 4882
8. Deperwdam Variable; PRICE
Excluded Variabled
Collinearity Statistics
Partial Minimum
Model Beta In t Sig. Correlation | Tolerance VIF Tolerance
1 INFLASI a 000 000
NILAITUKAR A . . 000 .000
PS, NPM, DER, ROA, SUKUBUNGA



Coefficient Correlatidns

Mode!
T Corrolation POB ':%?)o R.%Es 0.2“;'4 E%Sao S nER (o BUKUBUNGA
ROE -073 | 1.000 010 012 043§ -330 ??; -.332
gggﬂ 0741 010 1000| -039| -132] -026( -124 074
.030 012 -039 1.000 160 003 -.430 -.046
NPM 041 043 -132 180 1.000 -.009 -.532 003
DER 101 -.330 -026 .003 -008 [ 1.000 036 -.093
ROA -.002 -115 -124 -.430 -.532 .036 1.000 -'014
‘ SUKUBUNG -.890 077 .074 -046 .003 -.003 -014 1 000
Covariance PDB 70E-006 .000 000 [82E-005 |32E-005 000 #.8E-005 -.224
ROE .000 87 015 .003 017 -412 ] -1.242 7.608
OoPM 000 015 | 2695 -016 -.005 -058 | -2.347 12.761
EPS  JeoE005| .003| -016| 63| .018| 001 -12as|  -1207
NPM 32E-005 017 -.085 .018 A91 -006 | -2.680 146
DER 000 -412 -.058 .001 -.006 1.792 .554 -13.089
ROA 1.8E-005 | -1.242 | -2.347 | -1.245 | -2.680 554 (132.899 -17.618
SUKUBUNG -224 | 76081 12761 | -1.227 146 | -13.089 | -17.618 | 11108.348
4.Dependent Variable: PRICE
Collinearity Diagnodtics
onditio Variance Proportions
Mode Dimensigigenvalud _Index Constant] EPS | DER | ROA | ROE | NPM | OPM LikuBUNG| PDB
1 1 3.168 | 1.000 00 01 .00 .00 .00 00 .00 .00 00
2 1837 1.313 .00 04 .00 a N .00 12 .07 00 00
3 1.265} 1.564 .00 00 35 .00 31 00 00 00 00
4 879 | 1.898 .00 o 01 03 01 .03 A9 .00 .00
5 J77 | 2019 .00 24 .00 02 .00 .28 42 .00 00
6 667 | 2.179 .00 01 .62 00 .64 .01 01 .00 .00
7 344| 3035} 00| .35 01| .84 .03 .55 .00 00 .00
8 029 | 10.445 43 .00 .00 .00 00 .01 .00 A7 .00
9 004 | 20.715 57 .00 .01 .00 01 .00 .01 83| 1.00

a.Dependent Variable: PRICE

xl




Casewise Diagnostic®

Predicted

Case Number | Std. Residual PRICE Value Residual

85 5.524 | 4900.00 | -7801.7368 | 12701.74

108 5.487 | 18200.00 | 5582.0119 | 12617.99

121 3.186 | 9250.00 | 1922.9158 | 7327.084

124 -3.534 135.00 | 8262.1318 | -8127.13

153 7.555 | 34900.00 | 17526.758 | 17373.24

20 3.696 | 13600.00 | 5101.6696 | 8498.330

263 3.081 | 15000.00 | 7914.2152 | 7085.785

316 5.861 { 18500.00 | 5022.5356 | 13477.46

383 3.610 | 13550.00 | 5249.8220 | 8300.178

434 -6.951 | 1588.00 | 17571.830 | -15983.8

458 5.838 | 19200.00 | 5774.6888 | 13425.31

472 3.660 400.00 | -8016.7316 | 8416.732

49 -3.628 | 4700.00 | 13042471 | -8342.47

495 3428 | 8000.00 | 117.2208 | 7882.770

a. Dependent Variable: PRICE
Residuals Statistics’
Minimum | Maximum Mean Std. Deviation N

“Predicled value -8016.73 | 17571.83 {1437.1931 2263.69310 567
Std. Predicted Value ' -4.263 7.160 -.043 1.011 567
Standard Error of

Predicted Value 194.209 |13041.466 | 396.586 596.325 567
Adjusted Predicted Value | -8509.08 | 19988.37 (1439.8235 | 2278.37307 567
Residual -15083.8 | 17373.24 | -16.17065 | 2305.56257 567
Std. Residual -6.951 7.555 - 007 1.003 567
Stud. Residual -7.458 8.131 -002 1.000 567
Deleted Residual -18400.4 | 20122.64 |-18.80107 | 2405.84571 567
Stud. Deleted Residual -8.003 8.856 .000 1.026 567
Mahal. Distance 2.030 | 411.188 15.784 36.767 567
Cook's Distance .000 1.348 010 087 567
Centered Leverage Value 005 968 037 087 567

a. Dependent Variable: PRICE

xlii



Lampiran 1. Regresi Tahap Il (Per Sektor U
Output SPSS: Pl sana)

Sektor Pertambangan

Variables Entered/Removed

Variables Varables
Model Entered Removed Method
i PDB, OPM,
ROE, DER,
EPS,

SUKUBUN + | Enter
GA, NPM,
ROA

a. Tolerance = .000 limits reached.
b. Dependent Variable: PRICE

Coefficien®
Unstandardized {Standardized
Coefficients Coefficients Correlations
Model 8 Std. Emor Beta t Sig. _{Zero-order| Partial Part
1 (Constant) B270.383 5030.728 1.246 221
EPS 4.859 918 778 5.292 000 700 .678 .629
DER -5638 | 20.871 -.038 -.270 .789 -.079 -.047 -.032
ROA -77.970 | 113.747 -.270 -.G85 .498 180 -118 -,081
ROE -28.977 | 50.142 -.105 -578 567 128 -100 -.069
NPM -347 | 2327 -.054 -.149 882 092 -.026 -.018
OPM 20,738 | 3B.726 209 538 .bge6 209 .093 064
SUKUBUNG]| 159.025 | 704.356 .063 226 .823 -.018 D39 027
PDB -010 016 -.181 -.641 526 -.061 =111 -076
a.Dependent Variable: PRICE
Excluded Varlables
Collinearity
Partial Statistics
Model Beta In 1 Sig. Correlation Tolerance
1 INFLAST 2 : . 000
NILAITUKAR L : .000

ROA
b. Dependent Variable: PRICE

a. Predictors in the Model: {Constant), PDB, OPM, ROE, DER, EPS, SUKUBUNGA, NPM,

xliti




Sektor Industri Dasar dan Kimia

Variabies Entered/Removed

Variables Variables
Model Entered Removed Meathod
1 PDB, ROE,
OPM, DER,
EPS, ROA,
NPM, Enter
SUKUBUN
GA
&. Tolerance = .000 limits reached.
b. Dependent Variable: PRICE
Coefficientd
Unstandardized Standardized
Coefficients Coefficients Correlations
Modsl B Std. Error Beta 1 Sig. Zerg-order | Partial Part
1 (Constant) 99.082 | 873.489 113 910
EPS 3.967 A13 665 9.605 .000 491 540 528
DER 482 1.196 024 403 688 007 027 022
ROA 1.333 17.021 007 078 .938 133 005 004
ROE - =367 865 =025 -.425 B72 =002 -028 -.023
NPM -33.469 9.058 -419 -3.695 000 067 -.240 -.203
OPM 17.412 9.566 151 1.820 070 130 21 100
SUKUBUNGA -108.642 | 122.813 -109 -.885 377 044 -.059 -.049
£DB 003 003 20 .966 335 067 064 .053
4. Dependent Variable: PRICE
Excluded Variabled
Collinearity
Partial Statistics
Model Beta In t Sig. Correlation Tolerancc:;z'0
1 INFLASI 8 .
NILAITUKAR 2 . . - .000
ROE, OPM, DER, EPS, ROA, NPM,

a. Predictors in the Model: (Constant), POB,
SUKUBUNGA

b. Dependent Variable: PRICE

xliv



Sektor Barang Konsumsi

Variables Entered/Removed

Variables Variables
Model | Entersd Removed | Method
1 PDB, ROE,
NPM, EPS,
DER,
SUKUBUN Enter
GA, ROA,
OPM
4. Tolerance = .000 limits reached.
b. Dependent Variable: PRICE
Coefficientd
Unstandardized | Standardized
Coefficients Coefficients Correlations
Mode! 8 Std. Error Beta t Sig. Zerc-order | Partial Part
1 (Constan) [-231.089 |3080.135 -.075 941
EPS 5.737 633 .851 9.069 000 877 B8O 782
DER -14.164 | 20.885 -.189 -678 504 174 -137 -.058
ROA -38.311 84,322 -134 -.454 654 375 -.082 -.039
ROE 55608 | 39.780 351 1.398 175 412 274 21
NPM -10.001 42250 -.086 -237 815 223 -.048 -.020
oPM 10413 { 39.463 .099 264 794 320 .054 .023
SUKUBUNGA 54.024 | 432.840 025 125 802 016 .025 .01
PDB 002 .010 035 179 .860 022 .036 15
a. Dependent Variable: PRICE
Excluded Variables®
Collinearity
Partial Statistics
Model Beta In 1 Qg._ Correlation Tolerance
1 INFLASI C - m
NILAITUKAR A . . . :
ROE, NPM, EPS, DER, SUKUBUNGA, ROA,

a. Predictors in the Model: {Constant}, PDB,

OPM
b. Dependent Variable: PRICE

xlvit




Sektor Jasa dan Perdagangan

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 PDB, ROA,
EPS, DER,
ROE, E
SUKUBUN nter
GA, \NPM,
OPM
8. Tolerance = .000 limits reachsd.
b. Dependent Variable: PRICE
Coefflcientd
Unstandardized | Standardized
Coefficients Coefficients Correlations
Model B__|Std.Eror|  Beta _Sig. _|Zerc-order] Partial | Part
1 (Constant) | 779.622 [1112.919 701 493
EPS 7.303 1.000 .889 7.300 .000 893 .865 749
DER -16.076 | 70.109 -039 -.229 821 -.305 -.054 -.024
ROA 1.826 | 68.807 007 027 979 418 006 .003
ROE 294 8.018 .008 037 971 189 009 004
NPM 8727 | 31.194 -.086 -.312 759 .288 -.073 -.032
OPM 11.018 39.749 079 277 .785 205 065 028
SUKUBUNG] 159.580 | 151.423 .249 1.054 306 137 241 108
PDB -.003 003 -213 -.895 383 119 -.206 -.092
. Dependent Variable: PRICE
Excluded Variabled
Collinearity
Partial Statistics
Model Beta in t Sig. Correlation Tolerance
1 INFLASI 3 -m
NILAITUKAR A . . : :
ROA, EPS, DER, ROE, SUKUBUNGA, NPM,

a. Predictors in the Model: (Constant}, PDB,
OPM

b. Dependent Variable: PRICE

xlv




Sektor P

erbankan

Variables Entered/Removed

Variables Variables
Model | Entered Removed Method
1 PDB, DER,
EPS, ROE,
SUKUBUN Enter
GA, OPM,
ROA, NPM
. Tolerance = .000 limits reached.
b. Dependent Variable: PRICE
Coefficientd
Unstandardized | Standardized
Coefficients Coefficients Correlations
Model B __ |Std. Error Beta t Sig. _|Zero-order| Partial Part
1 {Constant) 20.806 | 737.632 .040 .968
EPS 11.640 1.316 1.109 B.848 000 038 .888 .588
DER -13.283 22.621 -.059 -.587 563 - 194 -127 -.039
ROA -457.698 | 258.504 -.691 -1.771 .091 A14 -.360 -.118
ROE 6.851 11.255 .303 609 549 216 132 040
NPM 12194 | 25.329 280 481 635 311 104 .032
OPM -1.708 13.705 -.038 - 125 802 382 -.027 -008
SUKUBUNGA 73.758 | 98.081 118 752 460 .138 .162 050
PDB 000 .002 -.018 -112 912 75 -.025 -007
8. Dependent Variable: PRICE
Excluded Variables
Collinearity
Partial Statistics
Model Beta In t Sig. Cormelation Tolerance
1 INFLASI K {000
NILAITUKAR 2 : : : 000
DER, EPS, ROE, SUKUBUNGA, OPM, ROA,

a. Predictors in the Model: (Constant), PDB,

NPM
b. Dependent Variable: PRICE

xlvi




Sektor Real Estate dan Properti

Variables Entered/Removed

Varables Variables
Model Entered Removed Method
1
PDB, OPM,
DER, EPS,
NPM, ROE, Enter
SUKUBQN
GA, ROA
&. Tolerance = .000 limits reached.
b. Dapendent Variable: PRICE
Coefficientd
Unstandardized | Standardized
Coefficients Coafficients Correlations
Model 8 Std. Error Beta Sig.__ [Zero-order| Partial Part
1 (Constant) [1108.117 | 509.941 -2173 041
EPS 6.246 1.931 1.005 3.234 004 398 577 499
DER -8.947 B.576 -.352 -1.361 .188 100 -.285 -210
ROA -27.250 28.315 -.862 -.962 347 .183 -.206 -.148
ROE 4.503 1.884 747 2.389 026 223 462 .368
NPM 225 J74 223 .291 J74 17 063 045
OPM -.061 293 =034 -.209 836 002 -.046 -.032
SUKUBUNGA-101.785 70.254 -.556 -1.449 .162 073 -.301 -.223
PDB 004 002 878 2.255 035 161 442 .348
4. Dependent Variable: PRICE
Excluded Variabled
Collinearity
Modesl Beta In 1 Sig. Correlation Toleran%% -
1 INFLAS! A '000
NILAITUKAR 2 . :

a. Predictors in the Model: (Constant), PDB, O

ROA
b. Dependent Variable: PRICE

PM, DER, EPS, NPM, ROE, SUKUBUNGA,

xlviii




Sektor Infrastruktur

Variables Entered/Removed

Varfables Variables
Model Entared Removed Method
1
PDB, EPS,
OPM, DER,
ROA, NPM, Enter
SUKUBLLN
GA, ROE
8. Tolerance = .000 limits reached,
b. Dependent Variable: PRICE
Coefficient¥
Unstandardized | Standardized
Coefficlents Cosfficients Carrelations
Model B Std. Error Bsta Squ. Zero-order{ Partial Part
1 (Constant)  |4142.534 13118.221 1.328 .198
EPS 4.739 890 729 4787 000 791 J22 613
DER -69.387 | 147.688 -.159 -470 643 -.052 -102 -060
ROA 62.321 70.120 235 .B89 384 419 190 114
ROE -4.018 8.025 - 177 -.501 622 096 =108 -064
NPM -8.845 | 16.587 -134 -.533 599 .237 -116 -.068
OPM 5467 14,124 075 387 703 054 084 050
SUKUBUNGA 217.920 | 412.009 A57 529 602 -017 15 .068
PDB -.008 010 -.268 -871 394 -.065 -187 =111
a. Dependent Variable: PRICE
Excluded Varlabled
Collinearity
Partial Statistics
Model Beta In Sig. Correlation Tolerance
1 INFLASI 2 .000
NILAITUKAR a .000

ROE
b. Dependent Variable: PRICE

a. Pradictors in the Model: {Constant), PDB, EPS, OPM, DER, ROA, NPM, SUKUBUNGA,

xlix




