LAMPIRAN 1 (DAFTAR NAMA SAMPEL PERUSAHAAN REAL

ESTATE DAN PROPERTY DI BEI TAHUN 2004 - 2013)

1| BIPP Bhuawanatala Indah Permai Tbk

2 | BKSL | Sentul City Tbk

3 | CTRA | Ciputra Development Tbk

4 | CTRS | Ciputra Surya Thk

5 | DART | Duta Anggada Realty Thk

6 | DILD | Intiland Development Thk

7 | DUTI Duta Pertiwi Thk

8 | ELTY | Bakrieland Development Thk

9 | GMTD | Goa Makassar Tourism Development Thk
10 | JRPT | Jaya Real Property Tbk
11 | KPIG | Global Land and Development Thk
12 | LAMI | Lamicitra Nusantara Thk
13 | LPCK | Lippo Cikarang Thk
14 | MDLN | Modernland Realty Tbk
15 | OMRE | Indonesia Prima Property Thk
16 | PWON | Pakuwon Jati Thk
17 | RBMS | Rista Bintang Mahkota Sejati Thk€E€
18 | SMRA | Summarecon Agung Thk




LAMPIRAN 2 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2004)

ROE DER PBV Return Saham
1| BIPP 14.9 0.38 6.03 1.125
2 | BKSL -0.06 0.51 4,55 0
3| CTRA 97.8 -19.6 -0.33 0.14
4 | CTRS 7.2 6.7 9.77 0
5 | DART 6.9 -180.5 0.07 -0.02
6 | DILD 103.9 | -3391.61 -0.25 1.375
7 | DUTI 3 93 7.16 -0.03
8 | ELTY 6.75 119 7.22 4.6
9| GMTD 9 0.5 0.61 -0.34
10 | JRPT 5.35 71.6 3.4 0
11 | KPIG 2.53 4.3 0.18 0.4
12 | LAMI 0.91 99.74 2.18 0.27
13 | LPCK 6.57 0.24 0.55 1.12
14 | MDLN 36 -1084 1.79 4.09
15 | OMRE 91.3 2.2 0.81 1
16 | PWON -8 -4.01 4,99 0
17 | RBMS -0.96 38.49 0.22 0
18 | SMRA 23 56 0.62 0.08




LAMPIRAN 3 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2005)

ROE | DER PBV | Return Saham
1| BIPP -7.2 058 | 4.62 -0.29
2 | BKSL -0.02 044 | 1.16 0
3| CTRA -82.2 -46.5 -0.5 -0.36
4 | CTRS 12.7 1.3| 8.83 0
5| DART 71.2 260.1 1.44 0.69
6 | DILD 439 | -1794.14| -0.14 -0.02
7 | DUTI 4 87 6.18 -0.18
8| ELTY 7.43 101 7.41 -0.41
9| GMTD 9 04| 043 -0.23
10 | JRPT 6.82 41.56 3.7 0
11 | KPIG 2.65 44| 0.14 -0.23
12 | LAMI 1.04 130.68 1.85 -0.14
13 | LPCK 0.84 0.16 | 3.99 -0.27
14 | MDLN 5 106 | 7.03 -0.41
15 | OMRE -10.2 2.4 0.35 -0.59
16 | PWON 797 20 3.8 0
17 | RBMS -1.49 36.48 0.12 -0.42
18 | SMRA 18 55| 2.87 0.2




LAMPIRAN 4 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2006)

ROE DER PBV | Return Saham
1| BIPP -24.3 071 4.31 -0.25
2 | BKSL 0.65 0.21| 2.08 0
3| CTRA 20.1 76| 0.92 1.53
4 | CTRS 15.6 02| 1.78 1.33
5| DART 30.7 184.3| 2.16 1.14
6 | DILD 4367.4 | 79143.61 | 8.16 0.35
7 | DUTI 4 72| 8.81 0.49
8 | ELTY 5.13 79| 8.28 0.18
9| GMTD 9 0.3 0.7 0.73
10 | JRPT 8.01 55.04 0.4 0
11 | KPIG 2.17 16.05 | 0.16 0.125
12 | LAMI 0.59 201.43 2.6 0.41
13 | LPCK 0.73 0.15| 4.43 0.11
14 | MDLN -3 136 | 1.04 0.48
15 | OMRE 9.1 2| 216 5.66
16 | PWON 23.5 193 | 0.82 0
17 | RBMS 0.12 35.05| 0.14 0.08
18 | SMRA 17 55 3.3 0.56




LAMPIRAN 5 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2007)

ROE | DER PBV | Return Saham
1] -3.22 0.66 | 8.35 0.86
2| 215 0.12 | 2.83 4,73
3 44 45 15 0.17
4| 13.6 1.8 | 1.54 0
5| 20.1| 3374 3.09 -0.1
6 1.8 | 34.34 5 2.72
7 3 76 | 8.15 -0.04
8 3 33| 2.94 2.17
9 9 05| 0.35 -0.46
10 9.7| 63.18| 854 0
11| 0.21 | 343.35| 0.41 4,55
12| 1.78 | 280.88 | 0.45 0.76
13| 241 0.14 | 0.97 1.24
14 4 136 | 2.01 1
15 5.7 1.8 2.1 0.03
16 8.3 1.99 | 2.59 0
17| 0.55 44.85 | 0.32 1.33
18 11 50 | 1.52 0




LAMPIRAN 6 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2008)

ROE | DER PBV | Return Saham
1| BIPP -36.3 08| 6.84 -0.4
2 | BKSL -0.01 0.16 | 2.85 -0.9
3| CTRA 51 44| 3.01 -0.79
4 | CTRS 10.3 84| 223 -0.83
5| DART 15.8 279.8 111 -0.53
6 | DILD 1.25 41.23 | 212 -0.56
7 | DUTI 2 37 6.61 0.07
8| ELTY 6.04 70 3.18 -0.88
9| GMTD 9 04| 0.16 -0.51
10 | JRPT 11.98 74.76 3.02 -0.67
11 | KPIG 6.44 20.83 | 0.67 -0.36
12 | LAMI 534 | 262.02| 2.27 -0.36
13 | LPCK 3 0.06 | 2.79 -0.7
14 | MDLN 0.23 77| 1.46 -0.89
15 | OMRE -18.2 25| 381 0.53
16 | PWON -0.9 246 | -0.3 -0.19
17 | RBMS 0.9 10.34 | 0.29 -0.36
18 | SMRA 6 57| 1.98 -0.85




LAMPIRAN 7 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2009)

ROE DER PBV Return Saham

1| BIPP -21.65 |[95.25 81.99 0.0

2| BKSL |0.11 21.91 42.57 46.97
3| CTRA 293 32.92 35.53 32.07
4 | CTRS 3.92 45.84 94.98 141.38
5| DART |45 382.58 | 83.77 0.0

6 | DILD 2.22 85.45 39.81 60.0

7 | DUTI 8.55 61.58 50.74 -32.0
8| ELTY |2.85 124.81 | 82.8 168.06
9| GMTD |12.38 [191.43 |14.22 0.0
10 | JRPT 13.56 | 82.84 155.58 [ 60.0
11 | KPIG 7.0 14.29 60.79 -1.56
12 | LAMI 6.75 227.16 | 58.47 11.76
13| LPCK |5.15 211.17 | 31.42 9.76
14 | MDLN | 0.23 69.65 52.72 73.08
15| OMRE |27.81 |147.23 |[231.68 |-15.79
16 | PWON | 8.62 154.37 | 317.77 | 33.33
17| RBMS |[0.1 4.73 21.53 -22.68

-
oo

SMRA |9.72 159.25 |[224.81 | 261.45




LAMPIRAN 8 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2010)

ROE | DER PBV Return Saham
1| BIPP -5.31 | 102.54 | 86.69 0.0
2 | BKSL 1.59 16.73 66.32 12.37
3| CTRA |5.26 43.35 108.22 | 44.03
4| CTRS 5.64 59.76 89.67 0.0
5| DART |3.65 246.68 | 72.01 -4.62
6 | DILD 9.92 28.53 9.11 -29.06
7 | DUTI 9.72 55.2 121.2 164.71
8| ELTY |2.23 82.06 78.13 -18.65
9| GMTD |21.88 |180.47 |[11.66 0.0
10 | JRPT 16.3 102.8 219.98 |62.5
11 | KPIG 8.35 7.1 71.3 254
12 | LAMI 9.26 193.95 |108.33 | 104.21
13 | LPCK 11.58 [ 196.23 | 48.76 75.56
14 | MDLN | 3.47 82.63 67.29 36.11
15 | OMRE | 26.04 | 88.42 72.82 -57.5
16 | PWON | 13.42 | 143.17 |445.48 | 66.67
17 | RBMS | 0.43 7.12 24.17 8.0
18 | SMRA | 10.89 |186.07 | 350.07 | 81.67




LAMPIRAN 9 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2011)

ROE DER PBV Return Saham
1| BIPP -27.17 | 165.59 |110.24 0
2| BKSL |295 15.15 147.6 143.12
3| CTRA |6.36 75.93 160.37 54.29
4 | CTRS 9.78 93.84 105.77 28.57
5| DART |2.85 82.92 55.49 133.87
6 | DILD 3.77 53.15 4.93 -43.83
7 | DUTI 11.24 | 52.37 125.27 16.67
8| ELTY -0.23 81.54 56.91 -24.2
9| GMTD |28.32 |1815 38.74 348.98
10 | JRPT 18.22 | 114.93 | 318.37 69.23
11 | KPIG 2.52 7.61 123.76 74.68
12 | LAMI 15.22 | 144.05 | 106.53 15.98
13 | LPCK | 31.37 |148.58 | 151.66 353.16
14 | MDLN | 7.76 103.15 | 73.43 16.33
15 | OMRE | 18.09 |46.97 92.06 55.88
16 | PWON | 14.62 |142.1 380.53 -16.67
17| RBMS |-11.13 |8.34 22.91 8.64
18 | SMRA | 15.75 |228.17 | 345.88 13.76




LAMPIRAN 10 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2012)

ROE DER | PBV | Return Saham
1| BIPP -17.87 | 111| 2.27 1
2 | BKSL 459 | 0.28| 1.23 -0.27
3| CTRA 10.02 | 0.77| 1.43 0.46
4 | CTRS 12.37 1| 201 1.52
5| DART 6.37| 051| 0.79 0.63
6 | DILD 507 054| 0.88 0.25
7 | DUTI 119 | 0.28| 1.09 0.58
8 | ELTY -12.03| 0.66| 0.26 -0.54
9| GMTD 2752 | 2.85| 0.29 0
10 | JRPT 19.26 | 125| 3.84 0.31
11 | KPIG 6.6 | 0.23 2.4 1.17
12 | LAMI 1292 | 0.89| 0.76 -0.04
13 | LPCK 33.13| 131 1.83 0.78
14 | MDLN 11.7| 1.06| 1.72 1.66
15 | OMRE 736| 043] 1.08 0.26
16 | PWON 10.13| 0.59| 3.46 -0.54
17 | RBMS 1.36 | 0.08| 0.33 0.62
18 | SMRA 20.76 | 1.85| 3.59 0.51




LAMPIRAN 11 (ROE, DER, PBV DAN RETURN SAHAM PERUSAHAAN

REAL ESTATE DAN PROPERTY DI BEI TAHUN 2013)

ROE DER | PBV | Return Saham
1| BIPP 24 0.3| 0.63 -0.1
2 | BKSL 88| 055| 0.96 -0.17
3| CTRA 1447 | 106 | 1.21 -0.05
4 | CTRS 11.82| 1.35 1.1 -0.4
5 | DART 3.01| 063| 0.49 -0.37
6 | DILD 521| 083| 0.79 -0.01
7 | DUTI 10.7| 0.25] 1.39 0.57
8 | ELTY 9.07 0.7| 0.26 -0.07
9| GMTD 19.95| 356 | 2.95 11.57
10 | JRPT 1492 | 146 | 4.48 -0.72
11 | KPIG 6.49 0.2 1.05 -0.12
12 | LAMI 6.6 086 | 0.59 -0.17
13 | LPCK 25.59 1.3| 2.06 0.52
14 | MDLN 2448 | 0.74| 1.66 -0.39
15 | OMRE -169| 049 111 0.01
16 | PWON 27.7 | 1.27| 3.37 5.41
17 | RBMS -1.91 01| 0.21 -0.35
18 | SMRA 2353 | 193 | 257 -0.58




LAMPIRAN 12 (Hasil Output SPSS 16.0)

Regression

Descriptive Statistics

Std.
Mean Deviation N

Return_Saham | 15.0138 51.16601 180

ROE 37.2209| 330.31115 180

DER 4.6047E2| 5905.76941 180

PBV 35.8936 75.80019 180

Correlations
Return_Saham| ROE DER PBV

Pearson Return_Saham 1.000 -.021 -.017 .389

Correlation ROE -021| 1000 .980| -.031
DER -.017 .980 1.000 -.019
PBV .389 -.031 -.019 1.000}

Sig. (1-tailed) Return_Saham .390 411 .000I
ROE 390 .000 341
DER 411 .000 .398
PBV .000 341 .398

N Return_Saham 180 180 180 180
ROE 180 180 180 180
DER 180 180 180 180
PBV 180 180 180 180

Variables Entered/Removed®
Variables Variables
Model| Entered Removed | Method
1 PBV, DER, enter
ROE?

a. All requested variables entered.

b. Dependent Variable: Return_Saham



Model Summary®

Change Statistics
Mode R |Adjusted R| Std. Error of | R Square Sig. F | Durbin-
| R |Square| Square [the Estimate| Change |F Change|dfl |[df2 |Change| Watson
1 .389¢ 152 137 47.52710 A152]  10.487| 3| 176 .000] 2.268
a. Predictors: (Constant), PBV, DER, ROE
b. Dependent Variable: Return_Saham
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 71061.594 3| 23687.198| 10.487 .000%
Residual 397553.262 176 2258.825
Total 468614.856 179
a. Predictors: (Constant), PBV, DER, ROE
b. Dependent Variable: Return_Saham
Coefficients?
Unstandardized [Standardized Collinearity
Coefficients Coefficients Correlations Statistics
Std. Zero-

Model B Error Beta t |Sig.|order | Partial | Part | Tolerance| VIF
1 (Constant) 5.622| 4.004 1.404(.162

ROE 8.474E-5 .054 .001| .002|.999| -.021 .000| .000 .039] 25.396

DER -8.486E-5 .003 -.010] -.028].978| -.017| -.002| -.002 .039] 25.382

PBV 263| .047 .389| 5.594|.000| .389 .389( .388 .996| 1.004

a. Dependent Variable: Return_Saham




Collinearity Diagnostics?

Condition Variance Proportions

Model Dimension|Eigenvalue| Index (Constant) ROE
1 1 2.006 1.000 01 01 .01

2 1.407 1.194 .26 .00 .00

3 567 1.881 .70 .00 .00

4 .020 10.094 .03 .99 .99
a. Dependent Variable: Return_Saham

Residuals Statistics?
Std.
Minimum [ Maximum | Mean Deviation N
Predicted Value 1.4190( 122.6231( 15.0138 19.92466 180
Residual -1.22233E2| 3.33196E2| .00000 47.12715 180
Std. Predicted 682 5401  .000 1000  180|
\Value
Std. Residual -2.572 7.011 .000 .992 180]
a. Dependent Variable: Return_Saham
Charts
Histogram
Dependent Variable: Return_Saham
1507 — St Dev 20 ot
‘N=ig0
Emu-
509 /
[u} T 1 f T T
-4 [u] 2 1 5 g8

Regression Standardized Residual




Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Return_Saham
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Scatterplot

Dependent Variable: Return_Saham

Regression Standardized Residual
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Regression Standardized Predicted Value

NPar Tests
One-Sample Kolmogorov-Smirnov Test
Unstandardized Residual
N 180
Normal Parameters? Mean .0000000
Std. Deviation 47.12714659
Most Extreme Absolute .382
Differences Positive 382
Negative -.288
Kolmogorov-Smirnov Z 5.129
Asymp. Sig. (2-tailed) .000
a. Test distribution is Normal.




COMPUTE In_ROE=LN(ROE).
EXECUTE.

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 15 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 17 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 19 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 26 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 37 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 44 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 53 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 55 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 73 Current splitfile group: 1
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>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 141 Current case: 91 Current splitfile group: 1

>Warning # 92

>The limit of MXWARNS warnings in this data pass has been printed.

>warnings have been suppressed.

COMPUTE In_DER=LN(DER).
EXECUTE.

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 144 Current case: 147 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 144 Current case: 150 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 144 Current case: 165 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 144 Current case: 167 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 144 Current case: 168 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 144 Current case: 176 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 144 Current case: 178 Current splitfile group: 1
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COMPUTE In_PBV=LN(PBV).
EXECUTE.

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 147 Current case: 106 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 147 Current case: 147 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 147 Current case: 150 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 147 Current case: 165 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 147 Current case: 168 Current splitfile group: 1

COMPUTE In_Return_Saham=LN(Return_Saham).
EXECUTE.

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 1 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 2 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 3 Current splitfile group: 1
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>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 4 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 5 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 6 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 8 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 10 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 11 Current splitfile group: 1

>Warning # 602

>The argument for the natural log function is less than or equal to zero.

>result has been set to the system-missing value.
>Command line: 150 Current case: 12 Current splitfile group: 1

>Warning # 92

>The limit of MXWARNS warnings in this data pass has been printed.

>warnings have been suppressed.
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NPar Tests

One-Sample Kolmogorov-Smirnov Test

Unstandardized Residual

N
Normal Parameters? Mean

Kolmogorov-Smirnov Z
Asymp. Sig. (2-tailed)

Std. Deviation

Most Extreme Absolute
Differences Positive
Negative

84
.0000000}
1.33266503
071

.053

-071

.648

795

a. Test distribution is Normal.

Regression Setelah Transformasi

Descriptive Statistics

Mean | Std. Deviation N
In_Return_Saham 1.4021 2.45431 84
In_ROE 1.8325 1.51842 84
In_ DER 2.7824 2.62554 84
In_PBV 2.1944 2.24519 84




Correlations

In_Return
_Saham | In_ROE [In_DER]| In_PBV

Pearson In_Return_Saham 1.000 .006 404 835
Correlation |, RoE 006| 1.000 .119 116

In_ DER 404 119| 1.000 503

In_PBV .835 116 503 1.000]
Sig. (1-tailed) In_Return_Saham AT7 .000 .000I

In_ROE AT7 140 146

In_DER .000 140 .000}|

In_PBV .000 146 .000
N In_Return_Saham 84 84 84 84

In_ROE 84 84 84 84

In_DER 84 84 84 84

In_PBV 84 84 84 84

Variables Entered/Removed®
Variables Variables
Model Entered Removed Method
1 In_PBV,
In_ROE, .|Enter
In_ DER?
a. All requested variables entered.
b. Dependent Variable: In_Return_Saham
Model Summary®
Change Statistics
R |Adjusted R|Std. Error of| R Square F Sig. F |Durbin-

Model R | Square| Square [the Estimate| Change |Change | dfl | df2 [Change [Watson
1 8408 705 694  1.35742 .705| 63.779] 3| 80[ .000| 2.236

a. Predictors: (Constant), In_PBV, In_ROE, In_DER
b. Dependent Variable: In_Return_Saham




ANOVAP

Sum of Mean
Model Squares | df | Square F Sig.
1 Regression 352.555 3| 117.518| 63.779 .000?
Residual 147.408| 80| 1.843
Total 499.963| 83

a. Predictors: (Constant), In_PBV, In_ROE, In_DER
b. Dependent Variable: In_Return_Saham

Coefficients?
Unstandardized | Standardized Collinearity
Coefficients | Coefficients Correlations Statistics
Std. Zero-
Model B Error Beta t Sig. | order | Partial | Part | Tolerance | VIF
1 (Constant) | -.336 .278 -1.206] .231
In_ROE -.147 .099 -.091]-1.489] .140 .006| -.164| -.090 .982] 1.019)
In_DER -.013 .066 -.014] -.199 .843 404 -.022( -.012 .743| 1.346
In_PBV 932 .077 .852|12.107f .000 .835 .804] .735 7441 1.345

a. Dependent Variable: In_Return_Saham

Collinearity Diagnostics?

Condition Variance Proportions
Model Dimension| Eigenvalue Index (Constant) | In_ROE | In_DER | In_PBV
1 1 3.086 1.000 .02 .03 .03 .03
2 471 2.560 .04 40 13 22
3 244 3.559 .02 .04 .68 .75
4 199 3.938 91 53 .16 .00

a. Dependent Variable: In_Return_Saham




Residuals Statistics?

Minimum [ Maximum | Mean |[Std. Deviation N
Predicted Value -2.1939 48989 1.4021 2.06098 84
Residual -3.93355| 3.34484( .00000 1.33267 84
Std. Predicted Value -1.745 1.697 .000 1.000 84
Std. Residual -2.898 2.464 .000 .982 84
a. Dependent Variable: In_Return_Saham
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Normal P-P Plot of Regression Standardized Residual
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Scatterplot

Dependent Variable: In_Return_Saham
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Regression Standardized Predicted Value

Regresi Variabel ROE Terhadap Return Saham

Descriptive Statistics

Mean | Std. Deviation N
In_Return_Saham 1.3510 2.44058 87
In_ROE 1.9166 1.55997 87




Correlations

In_Return_Saham | In_ROE
Pearson Correlation In_Return_Saham 1.000 -.030
In_ROE -.030 1.000
Sig. (1-tailed) In_Return_Saham .390I
In_ROE 390
N In_Return_Saham 87 87
In_ROE 87 87

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method
1 In_ROE? |Enter

a. All requested variables entered.

b. Dependent Variable: In_Return_Saham

Model Summary®

Change Statistics
R |Adjusted R| Std. Error of | R Square F Sig. F |Durbin-
Model R |Square| Square [the Estimate | Change [Change| dfl | df2 [Change|Watson
1 .030%]  .001 -011 2.45376 .001| .079] 1| 85 .780] .730
a. Predictors: (Constant), In_ROE
b. Dependent Variable: In_Return_Saham
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 474 1 474 079 7802
Residual 511.781 85 6.021
Total 512.255 86

a. Predictors: (Constant), In_ROE
b. Dependent Variable: In_Return_Saham




Coefficients?

Unstandardized |Standardized Collinearity
Coefficients | Coefficients Correlations Statistics
Zero-
Model B  |Std. Error Beta t Sig. | order | Partial | Part | Tolerance | VIF
1 (Constant) 1.442 418 3.449| .001
In_ROE -.048 170 -.030( -.281 .780| -.030[ -.030[ -.030 1.000( 1.000
a. Dependent Variable: In_Return_Saham
Collinearity Diagnostics?
Condition | Variance Proportions
Model Dimension | Eigenvalue Index (Constant) | In_ROE
1 1 1.777 1.000 A1 11
2 223 2.825 .89 .89
a. Dependent Variable: In_Return_Saham
Residuals Statistics?
Minimum | Maximum | Mean |Std. Deviation N
Predicted Value 1.0432 1.5473 1.3510 07426 87
Residual -4.86596 4.58871 .00000 2.43945 87
Std. Predicted Value -4.145 2.644 .000 1.000 87
Std. Residual -1.983 1.870 .000 994 87

a. Dependent Variable:

In_Return_Saham
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Regression Standardized Residual
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Regresi Variabel DER Terhadap Return Saham

Descriptive Statistics

Mean |Std. Deviation N
In_Return_Saham 1.2645 2.48140 90
In DER 2.6738 2.61623 90

Correlations

In_Return_Saham | In_DER
Pearson Correlation In_Return_Saham 1.000 421
In_DER 421 1.000]
Sig. (1-tailed) In_Return_Saham 000]
In_DER .000
N In_Return_Saham 90 90
In_DER 90 90
Variables Entered/Removed®
Variables Variables
Model Entered Removed Method
1 In_DER? |Enter
a. All requested variables entered.
b. Dependent Variable: In_Return_Saham
Model Summary®
Std. Change Statistics
Error of R
R [Adjusted| the Square F Sig. F |Durbin-
Model | R |Square |R Square| Estimate [ Change | Change [df1|df2|Change | Watson
1 4212 A77 168( 2.26371 A77( 18.941 1| 88 .000[ 1.056

a. Predictors: (Constant), In_DER

b. Dependent Variable: In_Return_Saham




ANOVAP

Mean
Model Sum of Squares | df | Square F Sig.
1 Regression 97.059 1] 97.059| 18.941| .000%
Residual 450.946 88| 5.124
Total 548.006 89
a. Predictors: (Constant), In_DER
b. Dependent Variable: In_Return_Saham
Coefficients?
Unstandardized | Standardized Collinearity
Coefficients Coefficients Correlations Statistics
Zero-
Model B | Std. Error Beta t Sig. |order | Partial | Part | Tolerance | VIF
1 (Constant) 197 342 577| 566
In_DER 399 .092 421| 4.352| .000| .421| 421 .421 1.000| 1.000]
a. Dependent Variable: In_Return_Saham
Collinearity Diagnostics?
Dimen Condition Variance Proportions
Model sion Eigenvalue Index (Constant) | In_DER
1 1 1.717 1.000 14 14
2 283 2.462 .86 .86
a. Dependent Variable: In_Return_Saham
Residuals Statistics®
Minimum [ Maximum | Mean |[Std. Deviation N
Predicted Value -.8109 4.6994| 1.2645 1.04430 90
Residual -5.74923[  3.68150( .00000 2.25096 90
Std. Predicted Value -1.987 3.289 .000 1.000 90
Std. Residual -2.540 1.626 .000 994 90

a. Dependent Variable:

In_Return_Saham
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MNormal P-P Plot of Regression Standardized Residual
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Scatterplot

Dependent Variable: In_Return_Saham
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Regression Standardized Predicted Value

Regresi Variabel DER Terhadap Return Saham

Descriptive Statistics

Mean | Std. Deviation
In_Return_Saham 1.2661 2.46763 91
In_PBV 2.1151 2.19327 91




Correlations

In_Return_Saham | In_PBV
Pearson Correlation In_Return_Saham 1.000 .826
In_PBV .826 1.000]
Sig. (1-tailed) In_Return_Saham .000I
In_PBV .000
N In_Return_Saham 91 91
In_PBV 91 91
Variables Entered/Removed®
Variables Variables
Model Entered Removed Method
1 In_PBV? |Enter
a. All requested variables entered.
b. Dependent Variable: In_Return_Saham
Model Summary®
Std. Change Statistics
Error of R
R [Adjusted| the Square F Sig. F |Durbin-
Model | R [Square |R Square | Estimate | Change |Change | dfl |df2|Change [Watson
1 .826%  .682 679| 1.39828| .682(191.292 1] 89 .000] 2.007
a. Predictors: (Constant), In_PBV
b. Dependent Variable: In_Return_Saham
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 374.014 1 374.014| 191.292 .000%
Residual 174.013 89 1.955
Total 548.026 90

a. Predictors: (Constant), In_PBV
b. Dependent Variable: In_Return_Saham




Coefficients?

Unstandardize | Standardized Collinearity
d Coefficients | Coefficients Correlations Statistics
Std. Zero-
Model B Error Beta t Sig. | order | Partial | Part | Tolerance | VIF
1 (Constant) | -.700 204 -3.427( .001
In_PBV 929 .067 .826| 13.831| .000 .826 .826( .826 1.000] 1.000
a. Dependent Variable: In_Return_Saham
Collinearity Diagnostics?
Condition | Variance Proportions
Model Dimension | Eigenvalue Index (Constant) | In_PBV
1 1 1.696 1.000 15 15
2 304 2.363 .85 .85
a. Dependent Variable: In_Return_Saham
Residuals Statistics?
Minimum | Maximum | Mean |Std. Deviation N
Predicted Value -2.5271 4.9692 1.2661 2.03855 91
Residual -4.00244  3.15583 .00000 1.39049 91
Std. Predicted Value -1.861 1.817 .000 1.000 91
Std. Residual -2.862 2.257 .000 994 91

a. Dependent Variable:

In_Return_Saham
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MNormal P-P Plot of Regression Standardized Residual
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