
LAMPIRAN 1

PERHITUNGAN RETURN SAHAM

PERUSAHAAN ARGO PANTES Tbk

PERIODE MARET 1997 s/d FEBRUAR11999

No. Tahun Bulan Harga (Po) Pi Pi-Po Ri Rm Rf

1 1997 Maret 4075 4175 100 0.0240 -0.0101 8.46%

2 <\pril 4175 5000 825 0.1650 0.0864 8.42%

3 Mei 5000 6000 1000 0.1667 0.0726 8.64%

4 Juni 6000 7000 1000 0.1429 -0.0493 8.19%

5 Juli 7000 4500 -2500 -0.5556 -0.4090 9.05%

6 Agustus 4500 4900 400 0.0816 -0.0377 11.21%

7 September 4900 1175 -3725 -3.1702 -0.1893 14.58%

8 Oktober 1175 1675 500 0.2985 -0.1992 18.11%

9 Nopember 1675 675 -1000 -1.4815 -0.1354 17.38%

10 Desember 675 450 -225 -0.5000 -0.0451 17.38%

11 1998 Januari 450 757 307 0.4055 0.0939 15.70%

12 Februari 757 857 100 0.1167 0.0862 24.29%

13 Maret 857 800 -57 -0.0713 -0.1030 26.62%

14 April 800 700 -100 -0.1429 -0.1365 45.16%

15 Mei 700 850 150 0.1765 0.0267 51.35%

16 Juni 850 1025 175 0.1707 0.0270 56.28%

17 Juli 1025 525 -500 -0.9524 -0.1478 55.87%

18 Agustus 525 375 -150 -0.4000 -0.0908 69.51%

19 Septembe 375 375 0 0.0000 -0.0108 60.89%

20 Oktober 375 475 100 0.2105 0.0580 59.73%

21 Nopember 475 375 -100 -0.2667 -0.0571 37.44%

22

23

Desember 375 375 0 0.0000 0.0230 37.84%

1999 Januari 37E> 375 C O.OOOC -0.089E 35.77%

24 Februari 37S 34.10%

Rata-rata -0.0261 -0.045E)
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LAMPIRAN 2

PERHITUNGAN RETURN SAHAM

PERUSAHAAN HANSON INDUSTRI UTAMA Tbk

PERIODE MARET 1997 s/d FEBRUAR11999

Bulan Harga (Po) Pi-Po Ri

Maret 2750 2350 -400 -0.1702

April 2350 2400 50 0.0208

Mei 2400 1275 -1125 -0.8824

Juni 1275 1050 -225 -0.2143

Juli 1050 650 -400 -0.6154

Agustus 650 625 -25 -0.0400

Septembet

Oktober

625

500

500

450

-125

-50

-0.2500

-0.1111

Nopember

Desember

450

350

350

400

-100

50

-0.2857

0.1250

Januari 400 400 0.0000

Februari 400 400 0.0000

Maret 400 200 -200 -1.0000

April 200 125 -75 -0.6000

Mei 125 100 -25 -0.2500

Juni 100 100 0.0000

Juli 100 175 75 0.4286

Agustus

Septembei

175

175

175

175

0.0000

0.0000

Oktober 175 175 0.0000

Nopember 175 175 0.0000

Desember 175 175 0.0000

23 1999 Januari 175 175 0.0000

24 Februari 175

Rata-rata -0.0823

Rm

-0.0101

0.0864

0.0726

-0.0493

-0.4090

-0.0377

-0.1893

-0.1992

-0.1354

-0.0451

0.0939

0.0862

-0.1030

-0.1365

0.0267

0.0270

-0.1478

-0.0908

-0.0108

0.0580

-0.0571

0.0230

-0.0895

-0.0459

Rf

8.46%

8.42%

8.64%

8.19%

9.05%

11.21%

14.58%

18.11%

17.38%

17.38%

15.70%

24.29%

26.62%

45.16%

51.35%

56.28%

55.87%

69.51%

60.89%

59.73%

37.44%

37.84%

35.77%

34.10%

 



LAMPIRAN 3

PERHITUNGAN RETURN SAHAM

PERUSAHAAN INDORAMA SYNTHETICS

PERIODE MARET 1997 s/d FEBRUAR11999

No. Tahun Bulan Harga (Po) Pi Pi-Po Ri Rm Rf

1 1997 Maret 1825 1750 -75 -0.0429 -0.0101 8.46%

2 April 1750 2000 250 0.1250 0.0864 8.42%

3 Mei 2000 2100 100 0.0476 0.0726 8.64%

4 Juni 2100 1825 -275 -0.1507 -0.0493 8.19%

5 Juli 1825 825 -1000 -1.2121 -0.4090 9.05%

6 Agustus 825 950 125 0.1316 -0.0377 11.21%

7 September 950 775 -175 -0.2258 -0.1893 14.58%

8 Oktober 775 475 -300 -0.6316 -0.1992 18.11%

9 Nopember 475 325 -150 -0.4615 -0.1354 17.38%

10 Desember 325 500 175 0.3500 -0.0451 17.38%

11 1998 Januari 500 600 100 0.1667 0.0939 15.70%

12 Februari 600 700 100 0.1429 0.0862 24.29%

13 Maret 700 550 -150 -0.2727 -0.1030 26.62%

14 April 550 400 -150 -0.3750 -0.1365 45.16%

15 Mei 400 300 -100 -0.3333 0.0267 51.35%

16 Juni 300 375 75 0.2000 0.0270 56.28%

17 Juli 375 200 -175 -0.8750 -0.1478 55.87%

18 Agustus 200 150 -50 -0.3333 -0.0908 69.51%

19 Septembe 150 150 0 0.0000 -0.0108 60.89%

20 Oktober 150 275 125 0.4545 0.0580 59.73%

21 Nopember 275 275 0 0.0000 -0.0571 37.44%

22 Desember 275 250 -25 -0.1000 0.0230 37.84%

23 1999 Januari 250 -0.0895 35.77%

24 Februari 34.10%

Rata-rata 0.0338 -0.0459

 



LAMPIRAN 4

PERHITUNGAN RETURN SAHAM

PERUSAHAAN POLYSINDO EKA PERKSA Tbk

PERIODE MARET 1997 s/d FEBRUAR11999

No. Tahun Bulan Harga (Po) Pi Pi-Po Ri Rm Rf

1 1997 Maret 1375 1350 -25 -0.0185 -0.0101 8.46%

2 April 1350 1600 250 0.1563 0.0864 8.42%

3 Mei 1600 1550 -50 -0.0323 0.0726 8.64%

4 Juni 1550 175 -1375 -7.8571 -0.0493 8.19%

5 Juli 175 925 750 0.8108 -0.4090 9.05%

6 Agustus 925 900 -25 -0.0278 -0.0377 11.21%

7 September 900 775 -125 -0.1613 -0.1893 14.58%

8 Oktober 775 575 -200 -0.3478 -0.1992 18.11%

9 Nopember 575 525 -50 -0.0952 -0.1354 17.38%

10 Desember 525 525 0 0.0000 -0.0451 17.38%

11 1998 Januari 525 525 0 0.0000 0.0939 15.70%

12 Februari 525 550 25 0.0455 0.0862 24.29%

13 Maret 550 475 -75 -0.1579 -0.1030 26.62%

14 April 475 375 -100 -0.2667 -0.1365 45.16%

15 Mei 375 325 -50 -0.1538 0.0267 51.35%

16 Juni 325 375 50 0.1333 0.0270 56.28%

17 Juli 375 250 -125 -0.5000 -0.1478 55.87%

18 Agustus 250 200 -50 -0.2500 -0.0908 69.51%

19 September 200 300 100 0.3333 -0.0108 60.89%

20 Oktober 300 350 50 0.1429 0.0580 59.73%

21 Nopember 350 300 -50 -0.1667 -0.0571 37.44%

22 Desember 300 275 -25 -0.0909 0.0230 37.84%

23 1999 Januari 275 250 -25 -0.1000 -0.0895 35.77%

24 Februari 250 34.10%

Rata-rata -0.0870 -0.0459

 



LAMPIRAN 5

PERHITUNGAN RETURN SAHAM

PERUSAHAAN RICKY PUTRA GLOBALINDO

PERIODE MARET 1997 s/d FEBRUAR11999

No. Tahun Bulan Harga (Po) Pi Pi-Po Ri Rm Rf

1 1997 Maret 7200 6800 -400 -0.0588 -0.0101 8.46%

2 April 6800 7000 200 0.0286 0.0864 8.42%

3 Mei 7000 6900 -100 -0.0145 0.0726 8.64%

4 Juni 6900 7775 875 0.1125 -0.0493 8.19%

5 Juli 7775 3500 -4275 -1.2214 -0.4090 9.05%

6 Agustus 3500 1600 -1900 -1.1875 -0.0377 11.21%

7 September 1600 575 -1025 -1.7826 -0.1893 14.58%

8 Oktober 575 425 -150 -0.3529 -0.1992 18.11%

9 Nopember 425 475 50 0.1053 -0.1354 17.38%

10 Desember 475 500 25 0.0500 -0.0451 17.38%

11 1998 Januari 500 575 75 0.1304 0.0939 15.70%

12 Februari 575 550 -25 -0.0455 0.0862 24.29%

13 Maret 550 425 -125 -0.2941 -0.1030 26.62%

14 April 425 350 -75 -0.2143 -0.1365 45.16%

15 Mei 350 200 -150 -0.7500 0.0267 51.35%

16 Juni 200 300 100 0.3333 0.0270 56.28%

17 Juli 300 225 -75 -0.3333 -0.1478 55.87%

18 Agustus 225 200 -25 -0.1250 -0.0908 69.51%

19 Septembe 200 175 -25 -0.1429 -0.0108 60.89%

20 Oktober 175 300 125 0.4167 0.0580 59.73%

21 Nopember 300 250 -50 -0.2000 -0.0571 37.44%

22 Desember 250 225 -25 -0.1111 0.0230 37.84%

23 1999 Januari 225 225 0 0.0000 -0.0895 35.77%

24 Februari 225 34.10%

Rata-rata -0.0870 -0.0459

 



LAMPIRAN 6

PERHITUNGAN RETURN SAHAM

PERUSAHAAN TEXMACO JAYA Tbk

PERIODE MARET 1997 s/d FEBRUAR11999

No. Tahun Bulan Harga (Po) Pi Pi-Po Ri Rm Rf

1 1997 Maret 1100 1050 -50 -0.0476 -0.0101 8.46%

2 April 1050 1175 125 0.1064 0.0864 8.42%

3 Mei 1175 1350 175 0.1296 0.0726 8.64%

4 Juni 1350 1325 -25 -0.0189 -0.0493 8.19%

5 Juli 1325 825 -500 -0.6061 -0.4090 9.05%

6 Agustus 825 950 125 0.1316 -0.0377 11.21%

7 September 950 900 -50 -0.0556 -0.1893 14.58%

8 Oktober 900 775 -125 -0.1613 -0.1992 18.11%

9 Nopember 775 700 -75 -0.1071 -0.1354 17.38%

10 Desember 700 850 150 0.1765 -0.0451 17.38%

11 1998 Januari 850 750 -100 -0.1333 0.0939 15.70%

12 Februari 750 800 50 0.0625 0.0862 24.29%

13 Maret 800 700 -100 -0.1429 -0.1030 26.62%

14 April 700 700 0 0.0000 -0.1365 45.16%

15 Mei 700 725 25 0.0345 0.0267 51.35%

16 Juni 725 675 -50 -0.0741 0.0270 56.28%

17 Juli 675 700 25 0.0357 -0.1478 55.87%

18 Agustus 700 625 -75 -0.1200 -0.0908 69.51%

19 Septembe 625 700 75 0.1071 -0.0108 60.89%

20 Oktober 700 500 -200 -0.4000 0.0580 59.73%

21 Nopember 500 375 -125 -0.3333 -0.0571 37.44%

22 Desember 375 400 25 0.0625 0.0230 37.84%

23 1999 Januari 400 400 0 0.0000 -0.0895 35.77%

24 Februari 400 34.10%

Rata-rata -0.0315 -0.0459
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LAMPIRAN 7

PERHITUNGAN RETURN SAHAM

PERUSAHAAN CENTEX

PERIODE MARET 1997 s/d FEBRUAR11999

Bulan Harga (Po) Pi Pi-Po Ri

Maret 1600 1650 50 0.0303

April 1650 1700 50 0.0294

Mei 1700 1700 0.0000

Juni 1700 1625 -75 -0.0462

Juli 1625 1650 25 0.0152

Agustus 1650 1650 0.0000

September 1650 1650 0.0000

Oktober 1650 1650 0.0000

Nopember 1650 1650 0.0000

Desember 1650 1650 0.0000

Januari 1650 1650 0.0000

Februari 1650 1650 0.0000

Maret 1650 1650 0.0000

April 1650 1650 0.0000

Mei 1650 1700 50 0.0294

Juni 1700 1675 -25 -0.0149

Juli 1675 850 -825 -0.9706

Agustus 850 875 25 0.0286

September 875 350 -525 -1.5000

Oktober 350 300 -50 -0.1667

Nopember 300 450 150 0.3333

Desember 450 450 0.0000

Januari 450 300 -150 -0.5000

Februari 300

Rata-rata -0.0431

Rm Rf

-0.0101 8.46%

0.0864 8.42%

0.0726 8.64%

-0.0493 8.19%

-0.4090 9.05%

-0.0377 11.21%

-0.1893 14.58%

-0.1992 18.11%

-0.1354 17.38%

-0.0451 17.38%

0.0939 15.70%

0.0862 24.29%

-0.1030 26.62%

-0.1365 45.16%

0.0267 51.35%

0.0270 56.28%

-0.1478 55.87%

-0.0908 69.51%

-0.0108 60.89%

0.0580 59.73%

-0.0571 37.44%

0.0230 37.84%

-0.0895 35.77%

34.10%

-0.0459

 



LAMPIRAN 8

PERHITUNGAN RETURN SAHAM

PERUSAHAAN GREAT GOLDEN STAR

PERIODE MARET 1997 s/d FEBRUAR11999

No. Tahun Bulan Harga (Po) Pi Pi-Po Ri Rm Rf

1 1997 Maret 2850 2950 100 0.0339 -0.0101 8.46%

2 April 2950 2975 25 0.0084 0.0864 8.42%

3 Mei 2975 2900 -75 -0.0259 0.0726 8.64%

4 Juni 2900 2675 -225 -0.0841 -0.0493 8.19%

5 Juli 2675 1575 -1100 -0.6984 -0.4090 9.05%

6 Agustus 1575 1225 -350 -0.2857 -0.0377 11.21%

7 September 1225 600 -625 -1.0417 -0.1893 14.58%

8 Oktober 600 325 -275 -0.8462 -0.1992 18.11%

9 Nopember 325 325 0 0.0000 -0.1354 17.38%

10 Desember 325 225 -100 -0.4444 -0.0451 17.38%

11 1998 Januari 225 300 75 0.2500 0.0939 15.70%

12 Februari 300 300 0 0.0000 0.0862 24.29%

13 Maret 300 150 -150 -1.0000 -0.1030 26.62%

14 April 150 75 -75 -1.0000 -0.1365 45.16%

15 Mei 75 50 -25 -0.5000 0.0267 51.35%

16 Juni 50 100 50 0.5000 0.0270 56.28%

17 Juli 100 125 25 0.2000 -0.1478 55.87%

18 Agustus 125 125 0 0.0000 -0.0908 69.51%

19 September 125 125 0 0.0000 -0.0108 60.89%

20 Oktober 125 125 0 0.0000 0.0580 59.73%

21 Nopember 125 125 0 0.0000 -0.0571 37.44%

22 Desember 125 125 0 0.0000 0.0230 37.84%

23 1999 Januari 125 125 0 0.0000 -0.0895 35.77%

24 Februari 125 34.10%

Rata-rata -0.0747 -0.0459

 



LAMPIRAN 9

PERHITUNGAN RETURN SAHAM

PERUSAHAAN KARWELL INDONESIA

PERIODE MARET 1997 s/d FEBRUAR11999

No. Tahun Bulan Harga (Po) Pi Pi-Po Ri Rm Rf

1 1997 Maret 1175 1275 100 0.0784 -0.0101 8.46%

2 April 1275 1450 175 0.1207 0.0864 8.42%

3 Mei 1450 1400 -50 -0.0357 0.0726 8.64%

4 Juni 1400 1450 50 0.0345 -0.0493 8.19%

5 Juli 1450 1250 -200 -0.1600 -0.4090 9.05%

6 Agustus 1250 1050 -200 -0.1905 -0.0377 11.21%

7 September 1050 1325 275 0.2075 -0.1893 14.58%

8 Oktober 1325 1325 0 0.0000 -0.1992 18.11%

9 Nopember 1325 1325 0 0.0000 -0.1354 17.38%

10 Desember 1325 1325 0 0.0000 -0.0451 17.38%

11 1998 Januari 1325 1325 0 0.0000 0.0939 15.70%

12 Februari 1325 1325 0 0.0000 0.0862 24.29%

13 Maret 1325 750 -575 -0.7667 -0.1030 26.62%

14 April 750 750 0 0.0000 -0.1365 45.16%

15 Mei 750 750 0 0.0000 0.0267 51.35%

16 Juni 750 750 0 0.0000 0.0270 56.28%

17 Juli 750 200 -550 -2.7500 -0.1478 55.87%

18 Agustus 200 75 -125 -1.6667 -0.0908 69.51%

19 September 75 50 -25 -0.5000 -0.0108 60.89%

20 Oktober 50 100 50 0.5000 0.0580 59.73%

21 Nopember 100 125 25 0.2000 -0.0571 37.44%

22 Desember 125 75 -50 -0.6667 0.0230 37.84%

23 1999 Januari 75 100 25 0.2500 -0.0895 35.77%

24 Februari 100 34.10%

Rata-rata -0.0328 -0.0459

 



LAMPIRAN 10

PERHITUNGAN RETURN SAHAM

PERUSAHAAN EVER SHINE TEXTILE INDUSTRY

PERIODE MARET 1997 s/d FEBRUAR11999

No. Tahun Bulan Harga (Po) Pi Pi-Po Ri Rm Rf

1 1997 Maret 1550 1750 200 0.1143 -0.0101 8.46%

2 April 1750 1600 -150 -0.0938 0.0864 8.42%

3 Mei 1600 2200 600 0.2727 0.0726 8.64%

4 Juni 2200 2000 -200 -0.1000 -0.0493 8.19%

5 Juli 2000 1950 -50 -0.0256 -0.4090 9.05%

6 Agustus 1950 180 -1770 -9.8333 -0.0377 11.21%

7 September 180 1450 1270 0.8759 -0.1893 14.58%

8 Oktober 1450 1550 100 0.0645 -0.1992 18.11%

9 Nopember 1550 1550 0 0.0000 -0.1354 17.38%

10 Desember 1550 1550 0 0.0000 -0.0451 17.38%

11 1998 Januari 1550 1250 -300 -0.2400 0.0939 15.70%

12 Februari 1250 1250 0 0.0000 0.0862 24.29%

13 Maret 1250 1250 0 0.0000 -0.1030 26.62%

14 April 1250 1250 0 0.0000 -0.1365 45.16%

15 Mei 1250 1250 0 0.0000 0.0267 51.35%

16 Juni 1250 1000 -250 -0.2500 0.0270 56.28%

17 Juli 1000 800 -200 -0.2500 -0.1478 55.87%

18 Agustus 800 800 0 0.0000 -0.0908 69.51%

19

20

Septembe 800 500 -300 -0.6000 -0.0108 60.89%

Oktober 500 500 0 0.0000 0.0580 59.73%

21

22

Nopember 500 200 -300 -1.5000 -0.0571 37.44%

Desember 200 100 -100 -1.0000 0.0230 37.84%

23 1999 Januari 10C 75 -25 -0.3333 -0.0895 35.77%

24 Februari 75 34.10%

Rata-rata 0.1825 -0.045G

 



Case Summaries

Tinykat keuntungan Tingkat keuntungan
<Ri) Sebeiuni knsis <Ri} Saat knsis

i Argo Pantos Tb*. .14720 - (11050

2 Hanson In iust . Utama -.19240 -.05620

3 Indorama Syn -tics - 00500 03000

4 Polysindc fck. Perkasa ,021 SO -.06320

-s Ricky Putra( lobalindo .02160 -10440

<> Texmaco 05100 -04640

f'cmex 2,ii40 ,j(lI)7()

rueii FrfMiio lndns;rie> i:k:

\tiie industries 22360 -04goo

-.2386011 Pan Bnther Tex Tbk .08180

12

Total N

Roda Viwex 04070 -.03750

12 V n
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Variables Entered/Removed"

Variables Variables

Mode! Entered Removed Method

I RM'"1 . Enter

a. All requested variables entered,

h Dependent Variable' RM

ft'1 ode! Snmmnr\

Adjusted R Std. Error of
Model R R Square Square the Estimate

j5G0:L _.25ji :J\2A..JJ£^I2M}2
'redii'.'.'o':"-;. (Oor,stanh RM

AMOVA''

Sum of

Model Squares elf Mean Square F Si;

Regression 3..^64E-03 1 3.464E-03 .665 ,500"

Residual 1 0- F-02 2 5.198E-03

Tctai •i_.366E:02 3_ ^ „

a. Predictors: (Consent), RM

0. Dependent Variable: Ri 1

Coefficients3

QtgnrigrHiv

ed

Unstandardized Coefficient

Coefficients s

del B Std Error Beta

(Constant) 112 .039 2.836 .103

RIV; J520 .638 __ .500 J16.__ d300...

Dependent Variable: RI.1

Vopablo:- Entered/Rome vod''

Variables Variables

Vlodei Entered Removed Method

"~ " rm_; „....L"iiiei...-
a A'i requested variables entered

h I (..mhmhDpI \/. II 1,'lble R: ?

•I •!! M KO.'.m;.! (\':!',™..'i Vlivii

 



Mode! Summary

~ - -- - ~ "Adjusted R Std. Error of
Modfil R RSquare Square_ the Estimate
„i_. 37F~ .oe'o" "Z-zAlQ—^MnM^

a Predictors (Constant), RM

ANOVAb

Sum O: r. c;nMori„, Squares cii__ Mean Square E ^Lg_---:
-{"" leTJrrTs^n 2l?OvFrr7 1 2.809E-02 128 .-'54

Residual ^8 - • '̂•'

total

a. Predictors: (Constant), RM

b Dopen.dent Variable: RI.2

.466 2_

Coefficients'

Standard's

ed

Unstandardized Coefficient
Coefficients s

Mode

(Cot stant)

RM

0 Std. Error Beta

.275 .256

_t482 4,137,

a Dependent Varir ble: RI.2

Variables Entered/Removed15

Variables Variables
Model Entered _^^rtiovea__^^

,i A'! leqiioslod vanoble'S enteied

b. Dependent Variable- R1.3

Model Summary

"Arijusted R Std. Error of
Modnl R RSqunrr._ J^oe__ Jh£Estimate_

Predictors: (ConstantV RM

1.,-h'iii I

.1.075 395

-.246 ___^358.__-_~~I§4

 



ANOVAb

Sum of
Squares v.ea' -So 'ai'c ,: Sig

Resiauai

Total

19.359

46.738 3

3.67 &

z'3o'

a. Predictors: (Constant), RM

b. Dependent Vanable: RI.3

Model
1 (Constant)

RM

Coefficients3

Unstandardized
Coefficients

B

-3.090

46.271

Std. Error

1.700

27.512

a. Dependent Variable. RI.3

Regression

Variables Entered/Removed"

Model

1

Variables

Entered

RMd

Variables

Removed

a. All requested variables entered.
b. Dependent Variable: RI.4

Method

Enter

Model Summary

Coefficient.

s

Beta

.765

t

-1.818

1.682

Model R Square

Adjusted R Std. Error of
Square the Estimate

1 365a .133

a. Predictors: (Constant), RM

Model

~1 Regression

Residual

Total

Sum of
Squares

2.133E-03

1.386E-02

1.599E-02

a. Predictors: (Constant), RM
b. Dependent Variable: RI.4

snn r 374R93E-02

ANOVAb

df

1

2

3

Mean Square

2.133E-03

6.930E-03

Sig.

.211

.235

Sig.

.308 .635d

 



•session

Variables Entered/Removed"

Variables Vari; dies

Model _ -Enter-ed_ j^IL^ ^33^21.

a. AH requested variables entered
b. Dependent Variable: RI.6

Mode! Summary

===~—••-—- =---— "Adjusted R Std. Error of
Model R RSquare Souare _jh£Estimate__
—: — "352_Z_.—J?ia^54oilS4ri^2_

""a. Predictors: (Constant). RM

ANOVAb

Sum of Q:0
cinmres df Mean Square t ^y-

i^ ^g^ r—T363i3-—T087 407
I Regression I.363E-03 i

,-,-,. o cnflF ns 2 1.254E-03Residual 2.oUbL-u,>

! ota I 3.87iE;03 _^__J^

a. Predictors: (Constant), RM

b Dependent Variable: RI 6

Coefficients'1

=^====T=r==i— -•— - ' "•" Standardiz

ed

Unstandardized Coefficient
Coefficients _ £

,„ . , p Std. Error Beta
Model _ n.a ooq

-T~ -~^^r~~~Z^-03 019 -^6
-507 813 .593

BM,^^--——^^ ~
a Dependent Variable: RI.6

Her sssion

Variables Entered/Removed"

Variables Variables

Model [^^^..J-^

"T AH requested variables entered
b Dependent Variable RI.7

t S^_
'-.246

1.043 __,AQL

 



Model Summary

Predictors: (Constant). RM

a. Predictors: (Constant), RM
b. Dependent Variable: RI.7

Adjusted P Std _Error of
RSquc>-e __S^-i\__Hli||^^l

ANOVAb

Coefficients3

Standardiz

ed

Unstandardized Coefficient
Coefficients s

a. Dependent Variable: RI.7

Regression

Variables Entered/Removed15

" Variables Variables
Model Entered Removed Method

" mF Fnter
a. All requested variables entered.
b. Dependent Vanable: RI.8

Model Summary

Adjusted R Std. trror 01
m,h.i R Dcn„or. Square the Estimate
Model — " "ia sfiMBQOE-oT

Predictors: (Constant), RM

 



A NOVA'1

"~ ~~ Sum of oir„.odcl Scares elf _ MeanjSquare __[• S,g__
—-••-••-j^;^^ ~~i~^^~~ " ""''" 1469E-°3 463

Rc'.-j,,al 8348E-03 2 3.174E-G3

a Predictors: (Constant) RM

b Dependent Variable: RI.8

Mode!

Coefficients'"5

Siandardiz

ed

Unstandardized Coefficient
Coefficients s

B Std. Error Beta

a Dependent Variable: RI.8

^cession

Variab!es Eo*..cred/Removed'

y-.-iables Vanab'es
Model Entered Removed^ _-^^°i!

a All requested variables entered
Dependent Variable: RI.9

Mode! Summary

"AdjustecTp Std. Error ot
Mo(j(Dl R RSquare Square .the Estimate

big.

(Constant) -...537E-02

RM .ass ^^m^^J^^^^^^^-

_ ^Lji^^J^Zl

a Predictors (Constant), RM

ANOVA11

Sum of r Qi„VodP. Squares * _Meanbquare E_ ^
"T Recession '> 884P (io 1 8.8b4._-^

Residua! 3P01E-02 2 4.401 E-02

''"predictors. (Constat). RM
a Dependent Variable' RI 9

 



Coefficients1

^-=7;=.-—-—•--———-— --- - standardiz

ed

Unstandardized Coefficient
Coefficients s

,„ H. """b StdError Beta _t Sig_
M°dfil --• 777 ' 240 8322.755E-02 .115

.833 1855_ -3Q3 Ml-^^-l§L
RM

a. Dependent Variable: RI.9

Regression

Variables Entered/Removed"

Variables Variables
Model • Entered __J3£^\leiL™~i^—^

a. All requested variables entered.
b DependentVariable: RI 10

Mode! Summary

"Adjusted R Std. Error of
the EstimateR Square Square

Mod

.239- "07 __v415__6135JJ6T£^:

roc'iclors: (Consfan1). RM

ANOVA"

Sum of
df Mean Square1/inHr.i Squares -• . -

J^± —— rk^Ti 1 sIioe-04 121 •/61] Regression _> rjlUL-u-t

Residu." 9.619E-03 2 4.810E-03

a Predictors (Constant), RM

b Dependent Vanable: Ri.10

Coefficients3

Jnstandard:-oil

Coelticienls

Siandardiz

ed

Coefficient

n s;iri prmr Beta
Mode! [{ ;i3

CoTist'ant) A176E-02 038
-MO .613 -23£

RM

D;.priide.nt Vanable Pi 10

Sig.

t Skj

i 1 Q2 333

- 348 .761

 



Vyriables Entered/Removed11

Variables Variables
Mode! Entered Removed _ Method

a All requested varianies entered

b. Dependent Variable: Rl.11

Model Summary

"'•""™T~" '" Adjusted R Std. Error of
Vocld R RSquare__ Square the Estimate

a Predictors: (Constant). RM

AMOVAh

Sum of e.
df Mean Square F _oig_f\ xlei Squares

r^rr~T^ Tw2£vT " 1 "1.992E-07 000 996"
<egr

Residual 1464E-02 2 7.319E-03

Totai „__J4§^^^
a Predictors: (Constant). RM

b. Dependent Variable: RI 11

Coefficients''1

Standardiz

ed

Unstandardized Coefficient
Coefficients s

Mode! „_B SW.Jrror_ Beta , ^
~ 7coTi7riMni7~""ilIi&SF:-0? ' ^ 04 v i-«''

.756 .Q04 £M——zJ®LRM _ _Z: 3_jM7J^v^---^7==l4J~===
t VariXbjseJ\l__!_,a Dependent VariXtjie: RI UU-^^., , _, . n

,J^ " f, j.^-; o,.a0^e\A-V

V.irirblos Entered/Removed"

Variables Variables

Mode! Entered^ Reu^l.___ J^—~~--

;-, a.h reooesfeo variables entereo

h i leiiendi'in x/auable I'd '2

 



Model Summary

Adjusted f' Std. Error of
Model R R Square Square the Estimate

1 .9'7^_ __ .947 _920__3.3501_70E-02_
a Preciictors: /Constant) RM

ANOVA"

.Sum of

Model Squcres df Mean Square F Sig.

~ ReeareslioTT 17)09^02 1 4.009E-02 35716 .027~a
Residual 2.245E-03 2 1.122E-03

T_ot_aJ ±gs33jE-02 3 _ _ ._.

Predictors: (Constant), RM

Deoendent Variable PI. 12

Coefficients''1

Standardiz

ed

Unstandardized Coefficient

Coefficients s

Wcdoi B Sid. Error Beta
... ..„.....,._..,—_«, —™. ,.._,„..„« ™— ^- -. ... ».««™-.f.- „-...,— —».-

•", (C ousts it) ••'.934F--02 ,018

RM 1 770 .296 .973

MO.

._____....„ Ji.9.76 ,027.

a. Dependent Variable: Rl.1.2

 



tiVariables Entered/Removed

Variables Variables

Model Entered Removed Method

1 RMd 1_EjLter
a AH requested variables entered

t) Dependent Variable: RI 1

Model Summary

Adjusted R Std. Error of
/lode! R R Square Square the Estimate

_____ __ .175 " "753707c

a Predictors: (Constant), RM

ANCVA"

Sum of

Model Squares df Mean Square F Sig.
_.„„.. ________ '~2JA3 1 2.743 4 828 .042"

Residual 9.557 17 .558

____X__^L__-_ ___.__?_! i_ __.
a Predictors: (Constant), RM

b. Dependent Variable: RI.1

Coefficients''1

Standard!;:

ed

Unstandardized Coefficient

Coefficients s

3iodei S Std. Error Beta

/Constant) 9 285E-02 201 '16! f,5;

RM . 3,230 1.470 ^ _ .470_ 2d97 .042

a R ••nenden! Vanable. RI. 1

 



session

Variables Entered/Removed1'

Variables Variables
Model Entered Removed Method

1 RM^ . _Enter,
i All requested variables entered

b Dependent Variable: RI.2

Model Summary

" Adjusted R Std. Error of
ModeI R RSquare _ Square the Estimate

.^^ ---- i?B .2958643

a Predictors: (C nstant) RM

ANOVAb

Sum of
Modei Squares _dt_ Mean Square F Sig.
T 7^s^c~n~ "l? 1 " 315 "' 3600 .075=

Residua! 1488 17 8 754E-02

JiM__,.__-_r____^
a Predictors- (Constant). RM

;-) [Vjpendent Vanable Ri.2

Coefficients'"'

Unstandardized

Standardiz

ed

Coefficient

'•Ccr.s

Coefficients

B Sid. Error

s

del
Beta t Sig.

._-.-

ant) 3.976E-02 079 -.750 460

RM 1 095 577 .418 _R897 _Q75

a Depon dent Variable. RI.2

 



Pa-;!-' sain

Variables Entered/Removed"1

Vanables Variables

Model Entered Removed Metiaoi

1. RM^_ _:„.Llrt_-_
o All reouested variables entered

o. Deoendent Variable RI 3

Model Summary

Adjusted R Std. Error of
Mode! R R Square Square the Estimate

/J7JT _TJ29. _Q2g._.__ J83300J

Predictors: (Constant), RM

ANOVAb

Sum of

Mode! Squares :1f Mean Square F Sig.
i Regression 4 119E-02 1 4.119E-02 513 .483'

Residua! 1 364 17 8.026E-C2

a. Predictors- (Constant) RM

o Dependent Variaide: 2d.3

Coefficients'"1

Standardiz

ed

Unstandardized Coefficient

Coefficients s

B Std. Error Beta t Sig.

79E-02 .076 - 960 350

396 .553 -.171 -.716 .483

(Constani) •'/ 279E-02

R„M_

Dependent Variable: RI.3

 



aved

Variables Entered/Removed"

1 ._! =-— T^abreT" Variables
_^_£D!£L rviodei Enterf i Removed Me^hoc^

Enter___

nmary

"a7ll"requested variables entered
b. Dependent Variable RI.4

Model Summary
~ ~. ~ ..- •.—. —.—-

Adjustei
5 Squar

.„__-__—

37 - • i„i !"j R Squwiodel •' _____-.
'" ]2_ I__0!___,~r.-
"Tc"Predictors: (Constant), RM

" Adiusted R Std. Error o?
are SqiiaI£ thsEstimate

" .273____SJ7J2J24:

AN(
ANOVAb

,s (Jj :;=._-=^~-.. - Slim Of _. r Sid
;•--- Qouores df Mean Square J H_i :
'4^ Model .S.SU-_£?_.----.- ; ~777 7.765 013'
7/13 " ; " "" Reoression 1-734

Coe'ficio;

Residua! 3.907

a Rreci lers (Constant), rm

!-. nope: idei-t Variable RD'

Coefficients3

1 1.784

17 .230

18

andardized

efficients

Std. Error

J2 04.
Mt

I

de!

-._r._=^_.===----""----'~ "~ " ' standardiz
ed

Unstandardized Coefficient
Coefficients s

t

"7921

2 787

H Std Error Beta fig

75 .34!
- ppr, 935 . -560 .013

tiI__.__=7^r_riTr^__=^-^r":::^-r-'"'

"a Dependent Variable- RI.4

.,, u 11, t( ,! !!••-,; e,-!,nP W'•''• ••*"'•' '"'•I'"1

 



Variables Entered/Removed'

"" Variables. Variaoies

M0de! Entered f;eIIi2^i.d J__:2._"-

a Ail reouested variables entered

b Dependent Variable Rl.6

Mode! Summary

-•=----—...--..- • Acj|l,,..sdR std. Error oi

,.oflf,| r RSquare Square the Estimate^

a rvedi'dors: (Constant) RM

AMOVAb

~ "" " Sum of
c-mni-ps df Mean Square

Model_ j^^'J- -' -• —T^Tr'n" "014 -3°9i
~~\~ Regression 2.542E-03 . ! ..-.-•-

Residual -1^ '7 "18^
Total 3.186 LiL

a Predictors: (Constant). RM

t Dependent Variable: R!.6

Coefficients'"'

Sig.

Mode

" ' Standardiz
ed

Unstandardized Coefficient
Coefficients s

B Std. Error Beta __ 5ig___
"'" 1,309 * ~03

t-'int) -151 ">*t7

RM -9 833F-02 844... -_-_L-_- ___^117 ,..,..,,^s

DeDsndent Variable- R! 6

MM-. -l|'.t

 



urcssioP

Variables Entered/Removed*"'

Variables Variables

Model Entered __ _ R£^lil„___!:£Ll?--

a All requested variables entered

b. Dependent Variable: RI.7

Mode! Summary

""Adjusted R Std. Error of
RSquare Square the Estimate

.7744025

a Predictors: (Constant) RM

ANOVAb

Sum ofSquares df __ Mean Square f b|9-
_W__. ?~^^ L 7— —5 Hi .513a
1 Regression

Residua! 10.195 17 .600
^.IgaL^.^^^

a. Predictors: (Constant), RM

i; Dependent Variable: RI.7

Coefficients'1

Standardiz

ed

Unstandardized Coefficient
Coefficients s

Mo(!el ' ~J3~ __ SidJErrcr Beta_ t __?.•_.__
" (Constant) -221 20/ •'• ^^

a Dependent Variable- RI.

! V';!„.v .Ml tnln'll \

 



Regression

Variables Entered/Removed^

Variables Variables

Model Ent^ecL_ Ji!_?i__l.--^--^^-

a. AM -equested variables entered

b Dependent Variable: RI.8

Model Summary

•,:—•-.•.-=..-..-.•-..-•-•-- - - AC|justed R Std. Error of
,v1or,e! r RSquare Square the Estimate

a. Rrod'clcs: (Constant), RiV

ANOVAb

Sum Of _ r-;nModf5l _ Squares £ Mean Square _ _r_ ^9-
... Regression 1251 1 'J'

Residual 2,673 17 -57

a Predictors: (Con tant), RM

b. Deoendc.i; Vanab'e: Ri.8

Coefficients'1

Standardiz

ed

Unstandardized Coefficient
Coefficients s __

„ , , "" " R Std Error Beta t Sjg;
M°dei ToT ~W -3461 (Constant) -.103 106

2102 773 .....;565 2-821 ^.^_,PJ.i_,
a. Dependent Variable: RI.8

 



Variables Entered/Removed"

—==__r._= Variables Variables

Model Entered Removed ^el!2~
Methoc ._: ~n~

Enter; '

lary

.057

ANOW

a Ail requested variables entered

b. Dependent Variable: Rl.10

Mode! Summary

•"-•=-" "- —• "' Adjusted R Std. Error of
Adjusted R R RSouare Square_ _the Estimate

i:'!_Lr_e_ -—:~- ~Q9^Z~JSL-^^£L^J^^
Predictors- (Constant). RM

ANOVA"

Sum of
df Mean SquareModel Squares

df J^_d J-T^7 ~ 1.367 17.136 .0--. . Regression 1-367 '
93 ,-,"-,, 1vr 17 7.980E-07

Residual > 3-J'

Coed'icien

85 .91

Total 2.724 iJ3_

a. Rred;ctors- (Constant), RM

b. Dependent Variable: RI 10

a Dependent Variable: RUO

Coefficients'3

Standardiz

ed

Unstandardized Coefficient
tandardized Coefficients __s
leilc___?--- " b iTdlr^r ~~ ' BetaStd. Erroi ^,oe\ t __

~ -— ^Constann 3 200E-02 0/b

Sig.

t

42.4
——

^ig__
i'S7"7

_4J.40_ 001

 



i: M.,res:.ien

Variables Entered/Reniov id-

™" " "' ' variables Variables
Mortal ^:5L_1_ _R«rncvod Hf^B.

.._ rm5~ ~~"' ,"-—-- ~-l^i=___-
a All reouested variables entered.

o Dependent Variable. RM2

Model Summary

: " ' Adjusted R
re )dP| R RSquare Souare

Std. Error of
the Estimate

_ ^ga ggg ^ 6g0

"a'predictors- /Constant), RM

2434480

ANOVAb

-_-,-.--.'-.-mr --"-"• -•

Sum of

Model

Regresr-on

Squares

2U 99

Residua 9 4 P-

Tot.'ii 3 14 7

if Mean Square
c Sig.

2.199 37.095 .000

16 5927E-02

17 •--•_r=rr ~i-T ;=•--""•

a Predictors- (Constant), RM

b Piopondon! Variable. PI 12

Coefficients"

" Standardiz

ed

Unstandardized Coefficient
Coefficients s

c, b Std. Error Beta i „.___.
•—- '"~n'"t"n~ 1 800E-07 ORR !'''

0 ;.! menooiU Vanable Ri 12

c
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1999.00 Januaa
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C oioDPoPs

Descriptive Statistics

r=_^-r--r==== Mean Std-^Deviation \\

^TA"sEB~Resiko /i.iQ2d 13.3050 '2
Sebelum Krisis

RI SEB Keuntungan ...1568 571° H

Correlation'

BETA.SEB RI.SEB
ReSiko Keuntungan

Sebelum Sebelurn
Krisis Krisis

TsIiASEtTR^o Pearson Correlation
Sebelurr; Krisis sig. (2-tailed)

N
T^Tf^B_Ke'~ntunMn~~ Rearson Correlation
Sebelum Knsis gig (2-taUedl

Descriofive Statistics

Tooo .107

.740

12 12

107 i.000

740

12
•10
i/.__

NMean Std. Deviation J^

"bT:T/7gAA Rsiko carlo 1il5o U6221
Saai Krisis

is1! SAAT Kopritunqann -3263 .1699 ^-

Correlations

BFTA.SAA RI.SAAl
Rsiko pada Keuntungann
Saat Krisis _ Saat Knsis

- 165
„ "~T , enrfO'lli'll'. 1.000—rASAA RsiKopoda Rearson Corrola ^

Saat Knsis Sid. (2-tailed)

N~ I2- —
r- -•;--- 16p 1 000•mSAAT_Keuntungann Pearson Correia.ion -•" ~

Saat Knsis Sig. (2-tailed) -60b
N 12"

 



T-Test

Paired Samples Statistics

Pair 1 BETA.SEB Resiko
Sebelum Krisis

BETA.SAA Rsiko

pada Saat Krisis

4.1024

1.1162

12

12

Paired Samples Correlations

Pair 1 BETA.SEB ResiKc
Sebelum Krisis &

BETA.SAA Rsiko

pada Saat Krisis

12 .294

Paired Samples Test

13.3050

1.6231

353

3.8408

.4685

Pair-1

BETA.SEB Resiko

Sebelum Krisis -

BETA.SAA Rsiko

pada Saat Krisis

Paired Differences Mean

Std. Deviation

Std. Error Mean

2.9861

13.8698

4.0039

95% Confidence Interval

of the Difference

Lower

Upper

-5.8263

11.7986

t
.746

df
11

Sin. (2-tailed) .471

 



 



 


