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LAMPIRAN 

 

Lampiran 1 

 

Daftar Perusahaan Perusahaan Sampel 

 

No Kode Nama Emiten 

  Saham   

1 ACES Ace Hardware Ind Tbk 

2 BIPI PT Benakat Petroleum Energy Tbk 

3 BCIP PT Bumi Citra Permai Tbk 

4 BISI Bisi Internasional Tbk 

5 COWL Cowel Development 

6 INVS Inovasi Infracom Tbk 

7 NIKL Pelat Timah Nusantara Tbk 

8 ROTI Nippon Industri Corporindo Tbk 

9 TRAM Trada Maritime  

10 TRIO Trikomsel Oke Tbk 

11 AMRT PT Sumber Alfaria Trijaya Tbk 

12 WIKA PT Wijaya Karya (Persero) Tbk 

13 BTEL PT Bakrie Telecom Tbk 

14 ELTY PT Bakrieland Development Tbk 

15 MAPI PT Mitra Adiperkasa Tbk 

16 PJAA PT Pembangunan Jaya Ancol Tbk 

17 ASRI Alam sutera Realty TBK 

18 ADRO Adaro Energy TBK 

19 BPFI Batavia Prosperindo Finance TBK 

20 TRIL Triwira Insanlestari TTBK 

21 BAPA Bekasi Asri Pemula TBK 

22 BKDP Bukit Darmo Property TBK 

23 BSDE Bumi Serpon Damai TBK 

24 CSAP Catur Sentosa Adiprana TBK 

25 CTRP Ciputra Property TBK 

26 PDES Destinasi Tirta Nusantara TBK 

27 DGIK Duta Graha Indah TBK 

28 ELSA Elnusa TBK 

29 MNCN Media Nusantara Citra TBK 

30 MKPI Metropolitan Kentiana TBK 

31 WEHA Panaorama Transportasi TBK 

32 TOWR PT Sarana Menara Nusantara TBK 

33 SIAP Sekawan Inti  Pratama TBK 

34 VRNA VERENA OTO FINANCE TBK 

35 PTSN SAT NUSAPERSADA TBK 

http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=VRNA&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=PTSN&from=
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36 GZCO PT GOZCO PLANTATIONS TBK  

37 SGRO SAMPOERNA AGRO TBK 

38 
PKPK PERDANA KARYA PERKASA 

TBK 

39 GPRA PERDANA GAPURAPRIMA TBK  

40 LCGP LAGUNA CIPTA GRIYA TBK  

41 KOIN KOKOH INTI AREBAMA TBK  

42 MAIN PT Malindo Feedmill Tbk 

43 KREN PT Kresna Graha Sekurindo Tbk 

44 APEX PT Apexindo Pratama Duta Tbk. 

45 MEDC PT Medco Energi International Tbk 

46 RUIS PT Radiant Utama Interinsco Tbk. 

 
 

 

 

 

 

 

 

 

 

 

 

 

http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=GZCO&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=SGRO&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=PKPK&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=PKPK&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=GPRA&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=LCGP&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=KOIN&from=
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Lampiran 2 

Return On Equity 

No Kode Nama Emiten Laba Beersih Total equity ROE 

  Saham   (dalam ribuan) 

(dalam 

ribuan)   

1 ACES Ace Hardware Ind Tbk 60,068 586,881 0.1024 

2 BIPI PT Benakat Petroleum Energy Tbk 2,174 1,924 1.1299 

3 BCIP PT Bumi Citra Permai Tbk 1,085 51,506 0.0211 

4 BISI Bisi Internasional Tbk 150,192 544,022 0.2761 

5 COWL Cowel Development 7,361 113,075 0.0651 

6 INVS Inovasi Infracom Tbk 127 227 0.5595 

7 NIKL Pelat Timah Nusantara Tbk 51,818 203,036 0.2552 

8 ROTI Nippon Industri Corporindo Tbk 17,778 88,313 0.2013 

9 TRAM Trada Maritime  37,102 173,448 0.2139 

10 TRIO Trikomsel Oke Tbk 80,426 250,698 0.3208 

11 AMRT PT Sumber Alfaria Trijaya Tbk 972,947 2,860,479 0.3401 

12 WIKA PT Wijaya Karya (Persero) Tbk 245,501 1,291,212 0.1901 

13 BTEL PT Bakrie Telecom Tbk 3,307,202 1,875,209 1.7636 

14 ELTY PT Bakrieland Development Tbk 4,615,514 4,642,528 0.9942 

15 MAPI PT Mitra Adiperkasa Tbk 1,116,751 1,288,044 0.8670 

16 PJAA PT Pembangunan Jaya Ancol Tbk 369,884 813,821 0.4545 

17 ASRI Alam sutera Realty TBK 34,763 1,754,843 0.0198 

18 ADRO Adaro Energy TBK 5,924,184 14,009,245 0.4229 

19 BPFI Batavia Prosperindo Finance TBK 5,672 125,873 0.0451 

20 TRIL Triwira Insanlestari TTBK 54,925 239,017 0.2298 

21 BAPA Bekasi Asri Pemula TBK 105,854 57,985 1.8255 

22 BKDP Bukit Darmo Property TBK 416,856 640,009 0.6513 

23 BSDE Bumi Serpon Damai TBK 102,324 2,075,130 0.0493 

24 CSAP Catur Sentosa Adiprana TBK 267,730 437,363 0.6121 

25 CTRP Ciputra Property TBK 1,420,785 2,921,706 0.4863 

26 PDES Destinasi Tirta Nusantara TBK 1,448,278 3,050,471 0.4748 

27 DGIK Duta Graha Indah TBK 1,492,347 3,157,469 0.4726 

28 ELSA Elnusa TBK 1,536,416 3,264,467 0.4706 

29 MNCN Media Nusantara Citra TBK 1,475,514 3,142,226 0.4696 

30 MKPI Metropolitan Kentiana TBK 231,095 923,222 0.2503 

31 WEHA Panaorama Transportasi TBK 68,032 63,756 1.0671 

32 TOWR PT Sarana Menara Nusantara TBK 6,074,655 1,225,081 4.9586 

33 SIAP Sekawan Inti  Pratama TBK 45,392 70,717 0.6419 

34 VRNA VERENA OTO FINANCE TBK 12,469 118,677 0.1051 

35 PTSN SAT NUSAPERSADA TBK 422,317 565,616 0.7466 

http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=VRNA&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=PTSN&from=
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36 GZCO PT GOZCO PLANTATIONS TBK  259,009 881,772 0.2937 

37 SGRO SAMPOERNA AGRO TBK 1,316,568 1,811,099 0.7269 

38 
PKPK PERDANA KARYA PERKASA 

TBK 1,336,989 1,827,489 0.7316 

39 
GPRA PERDANA GAPURAPRIMA 

TBK 1,357,410 1,843,878 0.7362 

40 LCGP LAGUNA CIPTA GRIYA TBK  1,377,831 1,860,267 0.7407 

41 KOIN KOKOH INTI AREBAMA TBK  1,398,252 1,876,657 0.7451 

42 MAIN PT Malindo Feedmill Tbk 126,398 44,384 2.8478 

43 KREN PT Kresna Graha Sekurindo Tbk 4,140 57,349 0.0722 

44 APEX PT Apexindo Pratama Duta Tbk. 1,865,091 1,157,518 1.6113 

45 MEDC PT Medco Energi International Tbk 347,953 4,678,205 0.0744 

46 RUIS PT Radiant Utama Interinsco Tbk. 35,498 76,191 0.4659 

 

 

 

 

 

 

 

 

 

 

 

 

http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=GZCO&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=SGRO&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=PKPK&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=PKPK&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=GPRA&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=GPRA&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=LCGP&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=KOIN&from=
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Lampiran 3 

FIRM SIZE 

No Kode Nama Emiten Total Aktiva Firm siize 

  Saham   (dalam ribuan)   

1 ACES Ace Hardware Ind Tbk 704,403,000,000 11.8478 

2 BIPI PT Benakat Petroleum Energy Tbk 65,044,000,000 10.8132 

3 BCIP PT Bumi Citra Permai Tbk 79,751,000,000 10.9017 

4 BISI Bisi Internasional Tbk 892,227,000,000 11.9505 

5 COWL Cowel Development 226,300,000,000 11.3547 

6 INVS Inovasi Infracom Tbk 2,435,000,000 9.3865 

7 NIKL Pelat Timah Nusantara Tbk 24,350,000,000 10.3865 

8 ROTI Nippon Industri Corporindo Tbk 489,331,000,000 11.6896 

9 TRAM Trada Maritime  498,371,000,000 11.6976 

10 TRIO Trikomsel Oke Tbk 720,440,000,000 11.8576 

11 AMRT PT Sumber Alfaria Trijaya Tbk 2,860,479,000 9.4564 

12 WIKA PT Wijaya Karya (Persero) Tbk 4,133,064,000 9.6163 

13 BTEL PT Bakrie Telecom Tbk 4,664,164,000 9.6688 

14 ELTY PT Bakrieland Development Tbk 11,592,631,000 10.0642 

15 MAPI PT Mitra Adiperkasa Tbk 11,592,631,000 10.0642 

16 PJAA PT Pembangunan Jaya Ancol Tbk 11,592,631,000 10.0642 

17 ASRI Alam sutera Realty TBK 3,056,537 6.4852 

18 ADRO Adaro Energy TBK 33,720,170 7.5279 

19 BPFI Batavia Prosperindo Finance TBK 230,152 5.3620 

20 TRIL Triwira Insanlestari TTBK 289,035 5.4610 

21 BAPA Bekasi Asri Pemula TBK 127,213 5.1045 

22 BKDP Bukit Darmo Property TBK 925,683 5.9665 

23 BSDE Bumi Serpon Damai TBK 4,381,085 6.6416 

24 CSAP Catur Sentosa Adiprana TBK 1,226,645 6.0887 

25 CTRP Ciputra Property TBK 6,172,769 6.7905 

26 PDES Destinasi Tirta Nusantara TBK 173,219 5.2386 

27 DGIK Duta Graha Indah TBK 6,615,743 6.8206 

28 ELSA Elnusa TBK 6,837,229 6.8349 

29 MNCN Media Nusantara Citra TBK 6,864,506 6.8366 

30 MKPI Metropolitan Kentiana TBK 1,652,509 6.2181 

31 WEHA Panaorama Transportasi TBK 102,347 5.0101 

32 TOWR PT Sarana Menara Nusantara TBK 7,411,393 6.8699 

33 SIAP Sekawan Inti  Pratama TBK 142,216 5.1529 

34 VRNA VERENA OTO FINANCE TBK 595,599 5.7750 

35 PTSN SAT NUSAPERSADA TBK 858,361 5.9337 

36 GZCO PT GOZCO PLANTATIONS TBK  1,428,610 6.1549 

http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=VRNA&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=PTSN&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=GZCO&from=
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37 SGRO SAMPOERNA AGRO TBK 2,088,002 6.3197 

38 
PKPK PERDANA KARYA PERKASA 

TBK 4,294,681 6.6329 

39 GPRA PERDANA GAPURAPRIMA TBK  1,292,359 6.1114 

40 LCGP LAGUNA CIPTA GRIYA TBK  87,765 4.9433 

41 KOIN KOKOH INTI AREBAMA TBK  431,948 5.6354 

42 MAIN PT Malindo Feedmill Tbk 239,342 5.3790 

43 KREN PT Kresna Graha Sekurindo Tbk 96,428 4.9842 

44 APEX PT Apexindo Pratama Duta Tbk. 2,619,203 6.4182 

45 MEDC PT Medco Energi International Tbk 13,772,871 7.1390 

46 RUIS PT Radiant Utama Interinsco Tbk. 179,967 5.2552 

 

 

 

 

 

 

 

 

 

 

 

 

http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=SGRO&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=PKPK&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=PKPK&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=GPRA&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=LCGP&from=
http://www.idx.co.id/__jsx.old/issuers.asp?cmd=detail&id=GZCO&from=
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Lampiran 4 

PERSENTASE KEPEMILIKAN SAHAM 

No Kode Nama Emiten Kepemilikan 

  Saham   Manajerial Institusional Publik 

1 ACES Ace Hardware Ind Tbk 69.97% 0.00% 30.03% 

2 BIPI PT Benakat Petroleum Energy Tbk 48.15% 11.08% 40.77% 

3 BCIP Bumi Citra Permai  58.20% 58.03% 41.73% 

4 BISI Bisi Internasional Tbk 34.00% 30.00% 36.00% 

5 COWL Cowel Development 66.52% 0.13% 33.35% 

6 INVS Inovasi Infracom Tbk 65.22% 27.67% 7.11% 

7 NIKL Pelat Timah Nusantara Tbk 35.00% 46.28% 18.72% 

8 ROTI Nippon Industri Corporindo Tbk 68% 12.75% 19.25% 

9 TRAM Trada Maritime  36.07% 18.12% 45.81% 

10 TRIO Trikomsel Oke Tbk 62.31% 27.58% 10.11% 

11 AMRT PT Sumber Alfaria Trijaya Tbk 52.00% 24.75% 0.2325 

12 WIKA PT Wijaya Karya (Persero) Tbk 68.38% 1.74% 0.2988 

13 BTEL PT Bakrie Telecom Tbk 77% 77.46% 0.2254 

14 ELTY PT Bakrieland Development Tbk 32% 24.33% 0.6786 

15 MAPI PT Mitra Adiperkasa Tbk 65.31% 6.48% 0.3469 

16 PJAA PT Pembangunan Jaya Ancol Tbk 72.00% 18.01% 0.0999 

17 ASRI Alam sutera Realty TBK 57.40% 16.70% 51.17% 

18 ADRO Adaro Energy TBK 59.30% 43.91% 40.17% 

19 BPFI Batavia Prosperindo Finance TBK 95.00% 0.96% 40.17% 

20 TRIL Triwira Insanlestari TBK 81.61% 7.18% 18.39% 

21 BAPA Bekasi Asri Pemula TBK 83.52% 50.00% 16.48% 

22 BKDP Bukit Darmo Property TBK 43.74% 35.54% 56.26% 

23 BSDE Bumi Serpon Damai TBK 73.74% 25.28% 26.26% 

24 CSAP Catur Sentosa Adiprana TBK 49.67% 28.51% 0.5033 

25 CTRP Ciputra Property TBK 57.45% 51.06% 42.55% 

26 PDES Destinasi Tirta Nusantara TBK 69.93% 0.07 30.07% 

27 DGIK Duta Graha Indah TBK 67.29% 33.03% 32.71% 

28 ELSA Elnusa TBK 78.26% 41.10% 21.74% 

29 MNCN Media Nusantara Citra TBK 7857.00% 6.85% 21.43% 

30 MKPI Metropolitan Kentiana TBK 69.52% 22.08% 17.39% 

31 WEHA Panaorama Transportasi TBK 73.55% 6.65% 26.45% 

32 TOWR PT Sarana Menara Nusantara TBK 50.10% 24.55% 49.90% 

33 SIAP Sekawan Inti  Pratama TBK 72.83% 36.83% 27.17% 

34 VRNA VERENA OTO FINANCE TBK 42.87% 40.58% 16.55% 

35 PTSN SAT NUSAPERSADA TBK 92.07% 25.60% 7.93% 

36 GZCO PT GOZCO PLANTATIONS TBK 65.3% 38.93% 34.70% 
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37 SGRO SAMPOERNA AGRO TBK 67.05% 0.00% 32.95% 

38 
PKPK PERDANA KARYA PERKASA 

TBK 22.55% 49.18% 50.82% 

39 GPRA PERDANA GAPURAPRIMA TBK 67.31% 15.45% 17.24% 

40 LCGP LAGUNA CIPTA GRIYA TBK 35.86% 10.77% 53.37% 

41 KOIN KOKOH INTI AREBAMA TBK 41.19% 29.40% 29.41% 

42 MAIN PT Malindo Feedmill Tbk 81.59% 11.91% 6.50% 

43 KREN PT Kresna Graha Sekurindo Tbk 24.92% 26.03% 49.05% 

44 APEX PT Apexindo Pratama Duta Tbk. 51.50% 39.30% 8.10% 

45 MEDC PT Medco Energi International Tbk 33.42% 18.46% 48.12% 

46 RUIS PT Radiant Utama Interinsco Tbk. 63.58% 24.07% 12.35% 
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Regression 

 

 

Notes 

 Output Created 22-May-2013 20:54:13 

Comments  

Input Data C:\Users\MSI\Desktop\hasil final\final.sav 

Active Dataset DataSet0 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data File 46 

Missing Value Handling Definition of Missing User-defined missing values are treated as 

missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

 Syntax REGRESSION 

  /DESCRIPTIVES MEAN STDDEV 

CORR SIG N 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS BCOV R 

ANOVA COLLIN TOL CHANGE ZPP 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT AbnormalReturn 

  /METHOD=ENTER ROE FirmSize 

UmurEmiten Manajerial Institusional 

  /SCATTERPLOT=(*SRESID ,*ZPRED) 

  /RESIDUALS DURBIN HIST(ZRESID) 

NORM(ZRESID). 

 

Resources Processor Time 0:00:01.155 

Elapsed Time 0:00:01.171 

Memory Required 2684 bytes 

Additional Memory Required 

for Residual Plots 

880 bytes 
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Descriptive Statistics 

 Mean Std. Deviation N 

AbnormalReturn .009850 .0477665 46 

ROE .669563 .8500474 46 

FirmSize 6.051574 .8016361 46 

UmurEmiten 8.446472 .7419371 46 

Manajerial .600309 .1770713 46 

Institusional .297848 .1808413 46 
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Correlations 

  AbnormalReturn ROE FirmSize UmurEmiten 

Pearson Correlation AbnormalReturn 1.000 -.081 -.283 .141 

ROE -.081 1.000 .089 -.298 

FirmSize -.283 .089 1.000 .301 

UmurEmiten .141 -.298 .301 1.000 

Manajerial .129 .057 -.152 .061 

Institusional .340 .030 -.132 .069 

Sig. (1-tailed) AbnormalReturn . .296 .029 .175 

ROE .296 . .279 .022 

FirmSize .029 .279 . .021 

UmurEmiten .175 .022 .021 . 

Manajerial .197 .353 .157 .343 

Institusional .010 .422 .190 .324 

N AbnormalReturn 46 46 46 46 

ROE 46 46 46 46 

FirmSize 46 46 46 46 

UmurEmiten 46 46 46 46 

Manajerial 46 46 46 46 

Institusional 46 46 46 46 
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Correlations 

  Manajerial Institusional 

Pearson Correlation AbnormalReturn .129 .340 

ROE .057 .030 

FirmSize -.152 -.132 

UmurEmiten .061 .069 

Manajerial 1.000 -.310 

Institusional -.310 1.000 

Sig. (1-tailed) AbnormalReturn .197 .010 

ROE .353 .422 

FirmSize .157 .190 

UmurEmiten .343 .324 

Manajerial . .018 

Institusional .018 . 

N AbnormalReturn 46 46 

ROE 46 46 

FirmSize 46 46 

UmurEmiten 46 46 

Manajerial 46 46 

Institusional 46 46 

 

 

Variables Entered/Removed 

Model Variables Entered 

Variables 

Removed Method 

1 Institusional, ROE, 

FirmSize, 

Manajerial, 

UmurEmitena 

. Enter 

a. All requested variables entered. 
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Model Summaryb 

Model 

 

R R Square Adjusted R Square 

Std. Error of the 

Estimate 

1 .494a .244 .150 .0440434 

a. Predictors: (Constant), Institusional, ROE, FirmSize, Manajerial, Umur 

Emiten 

b. Dependent Variable: AbnormalReturn 

 

Model Summaryb 

Model 

Change Statistics  

R Square Change F Change df1 df2 Sig. F Change Durbin-Watson 

1 .244 2.586 5 40 .041 1.842 

 

b. Dependent Variable: AbnormalReturn 

 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .025 5 .005 2.586 .041a 

Residual .078 40 .002   

Total .103 45    

a. Predictors: (Constant), Institusional, ROE, FirmSize, Manajerial, UmurEmiten 

b. Dependent Variable: AbnormalReturn 
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Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients  

B Std. Error Beta T Sig. 

1 (Constant) -.050 .088  -.567 .574 

ROE -.002 .008 -.028 -.187 .852 

FirmSize -.015 .009 -.257 -1.654 .106 

UmurEmiten .011 .010 .174 1.098 .279 

Manajerial .051 .041 .190 1.254 .217 

Institusional .094 .040 .354 2.349 .024 

a. Dependent Variable: AbnormalReturn 

 

Coefficientsa 

Model 

Correlations Collinearity Statistics 

Zero-order Partial Part Tolerance VIF 

1 ROE -.081 -.030 -.026 .847 1.180 

FirmSize -.283 -.253 -.227 .784 1.275 

UmurEmiten .141 .171 .151 .754 1.327 

Manajerial .129 .194 .172 .822 1.217 

Institusional .340 .348 .323 .831 1.203 

a. Dependent Variable: AbnormalReturn 
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Coefficient Correlationsa 

Model Institusional ROE FirmSize 

1 Correlations Institusional 1.000 -.139 .257 

ROE -.139 1.000 -.241 

FirmSize .257 -.241 1.000 

Manajerial .369 -.160 .273 

UmurEmiten -.202 .370 -.396 

Covariances Institusional .002 -4.640E-5 9.472E-5 

ROE -4.640E-5 7.039E-5 -1.867E-5 

FirmSize 9.472E-5 -1.867E-5 8.553E-5 

Manajerial .001 -5.491E-5 .000 

UmurEmiten -8.213E-5 3.167E-5 -3.731E-5 

a. Dependent Variable: AbnormalReturn 

 

Coefficient Correlationsa 

Model Manajerial UmurEmiten 

1 Correlations Institusional .369 -.202 

ROE -.160 .370 

FirmSize .273 -.396 

Manajerial 1.000 -.208 

UmurEmiten -.208 1.000 

Covariances Institusional .001 -8.213E-5 

ROE -5.491E-5 3.167E-5 

FirmSize .000 -3.731E-5 

Manajerial .002 -8.693E-5 

UmurEmiten -8.693E-5 .000 

a. Dependent Variable: AbnormalReturn 

 

 

Collinearity Diagnosticsa 

Model 

Dimensi

on 

 

Eigenvalue Condition Index 

1 1 5.118 1.000 

2 .562 3.019 
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3 .254 4.486 

4 .055 9.605 

5 .008 26.120 

6 .003 39.194 

a. Dependent Variable: AbnormalReturn 

 

Collinearity Diagnosticsa 

Model 

Dimensi

on 

Variance Proportions 

(Constant) ROE FirmSize UmurEmiten Manajerial Institusional 

1 1 .00 .01 .00 .00 .00 .01 

2 .00 .83 .00 .00 .00 .01 

3 .00 .00 .00 .00 .04 .67 

4 .00 .00 .06 .01 .72 .16 

5 .16 .05 .94 .16 .23 .15 

6 .83 .10 .00 .83 .00 .00 

a. Dependent Variable: AbnormalReturn 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -.045132 .055452 .009850 .0236083 46 

Std. Predicted Value -2.329 1.932 .000 1.000 46 

Standard Error of Predicted 

Value 

.008 .035 .015 .005 46 

Adjusted Predicted Value -.090279 .075422 .009154 .0286202 46 

Residual -.0636090 .1124308 .0000000 .0415245 46 

Std. Residual -1.444 2.553 .000 .943 46 

Stud. Residual -1.486 2.740 .006 1.017 46 

Deleted Residual -.0814081 .1295218 .0006956 .0491402 46 

Stud. Deleted Residual -1.510 3.002 .016 1.050 46 

Mahal. Distance .537 27.202 4.891 4.868 46 

Cook's Distance .000 .396 .034 .073 46 

Centered Leverage Value .012 .604 .109 .108 46 

a. Dependent Variable: AbnormalReturn 
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Charts 
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1. Sistematika Penulisan Skripsi 

 

BAB I PENDAHULUAN 

Pada bagian ini akan dijelaskan mengenai latar belakang permasalahan yang 

akan dibahas dalam penelitian ini. Rumusan masalah untuk mengungkapkan 

permasalahan objek yang diteliti serta tujuan dan kegunaan penelitian. 

 

BAB II TINJAUAN PUSTAKA 

Tinjauan pustaka ini berisi landasan teori yang memberikan kaidah-kaidah 

keilmuan, kerangka pemikiran penelitian serta hipotesis untuk memberikan 

dugaan sementara terhadap masalah yang diteliti. 

 

BAB III METODE PENELITIAN 

Berisi penjelasan menganai apa saja variabel yang digunakan dalam penelitian 

serta definisi operasionalnya, apakah jenis dan sumber data yang digunakan, 

kemudian metode pengumpulan data dan metode analisis data seperti apa yang 

dilakukan. 

 

BAB IV HASIL DAN ANALISIS 

Berisi penjelasan setelah diadakan penelitian. Hal tersebut mencakup gambaran 

umum objek penelitan, hasil analisis data dan hasil analisis perhitungan 

statistik serta pembahasan 
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BAB V PENUTUP 

Berisi penjelasan mengenai kesimpulan dari hasil yang diperoleh setelah 

dilakukan penelitian. Selain itu disajikan keterbatasan serta saran yang dapat 

menjadi pertimbangan bagi penelitian selanjutnya. 

 

DAFTAR PUSTAKA 

 

LAMPIRAN 

 


