Lampiran 1

Perhitungan Perubahan Tingkat Hasil Pengembalian Saham

'l Delta Djukarta, PT lndofood Sukses Makmur, PT Multi Bintang dan PT Sari Husada

0

Nama emiten|lingkat hasil pengembalial] perubahan
Sari husada 0.056 -
1.445076923 24.80494505
-0.671103896 -1.46440704
-0.605 -0.098500242
0.772151899 -2.27628413
Delta Jakarta 0.046666667 -
0.53 10.35714286
-0.045437917 -1.08573192
-0.8 -16.60644076
3.95 -5.9375
Indofood 0.231129032 -
-0.368976898 -2.596410862
-0.564468085 0.529819587
2.075 -4.676027139
0.422764228 -0.796258204
Multi Bintang 0.105833333 -
2.33 25.74015748
0.576590909 -0.796257629
0.15942029 -0.723512308

-1




Lampiran 2

Perhitungan Perubahan Kinerja Perusahaan untuk PT Delta Djakarta,
PT Indofood Sukses Makmur, PT Multi Bintang dan PT Sari Husada

Emiten {tahun bobot kinerja Irasio perubahan
Delta 1995 185.79 )
1996 157.67 -0.151353679
1997 54.44 -0.654728291
1698 31.2 -0.426881362
1999 3283 9.522435897
Indofood 1995 143.51
1996 150.64 0.049682949
1997 78.52 -0.478757302
1998 36.01 -0.541390728
1999 33.59 -0,067203555
Multi bin 1995 196.68
1996 256.67 0.305013219
1997 190.15 -0.25916183
1998 33.59 -0.823350854
1999 464.44 12.82673415
sari husa 1995 147.34
1996 240.65 0.633297136
1997 125.36 -0.479077498
1998 41.38 -0.669910657
1999 643.79 14.55799903

keterangai bobot kinerja disini dibuat berdasarkan metode
dan hasil perhitungan majalah Swasembada



Lampiran 3

**** MULTIPLE REGRESSION ***+

Listwise Deletion of Missing Data

Equation Number 1

Dependent Variable.. Y

Block Number 1. Method: Enter X1 X2
Variable(s) Entered on Step Number
1. X2
2. Xl
Multiple R 91310
R Square 83374
Adjusted R Square 79680
Standard Error .25498
Analysis of Variance
DF | Sum of Squares Mean Square
Regression 2 1293428 1.46714
Residual 9 1.58512 06501
F= 2256667  Signif F= .0003
Variables in the Equation
Variable B SEB Beta T Sig T
X1 225008 |.035042 873844 | 6.421 .0001
X2 046933 |.020435 312553 | 2.297 0473
{(Constant) | 098671 | .096658 1.021 3340

lind Block Number

I All requested variables entercd.




-- PARTIAL CORRELATION COEFFICIENTS --

Controlling for.. X2

Y X1
Y 1.0000 .9060
( 0 (9
P=, P=.,000
X1 5060 1.0000
(9 ( 0
P=.000 =,

(Coefficient / (D.F.) / 2-tailed Significance)

" "

. " is printed if a coefficient cannot be computed

Controlling for.. X1

Y X2
Y 1.0000 6079
( 0 (9
P=. P=.047
X2 6079 1.0000
(9 (0
P=.047 -

{Coefficient / (D.F.) / 2-tailed Significance)

" . " is printed if a coefficient cannot be computed




Lampiran V

Nilai Persentase 95
untuk Distribusi F
(v, derajat kebebasan pembilang (numerator))

(v, derajat kebebasan penyebut (denomerator)) ..

o Y 1 2 3 4 .1 6 T 8 9 10 12 16 20 U 30 40 80 120 -
1 161 | 200 218 225 230 | 234 | 237 | 239 41 242 | 244 | 248 U8 249 280 | 251 } 252 253 254
H 185 [ 15,0 19,2 192 [ 193 | 193 {194 | 164 194 194§ 194 154 19,4 19,5 195] 186 | 19,6 19,6 19,5
3 10,1 | 9,55 9,28 8,129,011} 854 {8,890 [ B85 8;81 4,79 3 8,741 BT0 D,“ 8,64 8,62 ) 859 | 8,57 8,85 8,53
4 7,71 | 6,94 6,69 639 1628 [ 6,16 {6,00 | 8,04 ‘ 8,00 596 | 591 588 §.80 577 5,76 | 6,72 | 5,69 5,68 6.83
5| 661|579 | 541 5,9 16081 4,95 4881433 § 477 1 474488 482 | 4,56 | 53| 450 448 [ 443 | 440 | 37
[} 5901 5,14 | 476 | 453} 439 4,38 1421 | 4,15 410 | 406 | 400 | 8,54 | 3,87 | 904 | 381) 38,77 [3,7¢ | 8,70 | 3,87
7 6,50 | 4,74 43 ) 413736719387 18,79 |37 | 388 | 364 ) 3,8T] 8,81 44 | 841 3,88 | 3,34 |3,80 | 8,97 | 343
] 8,32 ) 448 | 4,07 3,84 1369 388 | 3,60 | 3,44 339 | 335 /328922 | 3,15 | 32| 308 304 {3,001 | 297 | 2,93
9] 61271436 | 386 363348337 |820 {333 | 308 | 834|307 8,01 2,04 200) 288 | 288 1379 | 276 | 271

10 | 4,86 ] 4,10 1 3,71 348 [ 339 3,22 | 8,14 |307 302 | 2,68 | 2811 2,85 2771 274 270 268 | 3,62 258 | 254
11 4,8¢ ] 3,9 3,59 3,38 | 3,90 | 3,09 8,01 | 296 2,90 285|271 3,72 2,65 2,61 2571 353 {349 245 2,40
12 ) 475) 389 | 348 3363113800 201|286 | 280 | 275 {260] 362 254} 261 247] 243 [238 ]| 234 | 230
13 4,67 | 3,81 3,41 s,18 (303 3,97 [ 2488 |27 .1 367 | 360 283 | 23481 243 2,98 ) 334 | 2,30 335 2,3
14 400 | 3,74 .4 3,11 1 2398} 2,85 13,78 | 270 | 2,66 268012531 246 | 239 2,35 2311 227|222 2,18 | 213
15 4,54 | 3,68 3,29 306 [ 280 2,79 | 271 | 264 359 | 254 { 248 240 238 229] 23| 220 | 2,18 2,11 207
18 4,49 1 3,63 3,24 8,01 [285] 274 |232,68 {259 2,54 349 | 242) 2,36 ) 2,28 4 3,18 2,15 | 2,11 2,08 2,01
17 445 ] 3,89 320 2961 281! 2,70 {261 . 2,56 249 245 ] 238 331 .23 3,18 2,15 2,10 | 2,08 .01 1,86
18 | 4,41 3,65 3,18 288127 ! 268 | 358 |281 246 | 241 ) 234 227 2,-19 215 ] 211 2,06 [302 ] 1,87 | 492
19 438 | 3,52 3,13 290 12,74 ) 2,63 | 2,64 | 2,48 242 298 1231) 2,23 2,16 2,11 207 2,03 198 1,83 1,88
204 4361 349 3,10 287 (27t)2360 )2,61 |245 | 299 | 235|228 "3,20 | 212 208 2,04 1,99 | 1,86 | 180 1,84
214 432) 3471 3.7 ) 2841188 357 | 249 |242 297 |3232335({ 218 200 205 201 196 |1.02 | 1,87 | 181
2 430 3,44 | 13,08 2682 ) 268 ] 2,56 | 2,48 | 2,40 2.4 230 {328 218 2,07 2,.08 1,98 | 1,94 { 1,89 1,84 1,78
23] 438 ) 342 | 3,08 280264 ) 3,58 | 344 [3237 [ 232 | 327 ] 2,20 2,13 2,08 -2.01 Le6] 191 [ 1 M 1,81 1,76
M 4,26 | 3,40 3.01 278 | 262 | 3,81 {342 [238 2,30 325 | 218 3,11 209 198 194} 18 Y184 | 1,78 1,73
25 | 4,2¢ ] 8,38 | .99 2,76 | 2,60 | 246 | 240 | 234 | 228 | 234 | 3,16( 2,00 | 3,01 1,98 1821% 1,87 | 1,82 1,77 171
2% | 423] 337 2,98 2,74 | 359 | 347 [ 239 | 132 .77 2.2212,16% 3,07 1,59 3,95 1,801 1,85 | 1,80 | 1,76 1,68
a1 ] 4,21 3,38 398 | 2,73 { 3,57 | 3,48 l,ﬂ‘;’ 131 23 | 330313} 208 1,97 1,83 1,88 1,84 | 1,79 1,73 1,67
28 | 4,20 3.34 2,96 27112561346 {396 1229 | 224 | 2,19 ! 2,12] 204 | l,ﬂh l.él l,ﬂ"l | 182013771 1N 1,66
29 | ¢18] 833 | 208 | 2,70 [ 255 348 | 235 {228 | 220 | 9,08 200( 208 | 1,04 ] 190 | 185 101 (176 | 170 | 184
[ 4171 382 2,92 260 | 253 | 242 1233 12,27 {.a21 216 200 2,01 | 189 1.8 1.4 1,78 | 1,74 1,68 1,62
40 | 408{ 328 2,84 26113245234 12251218 | 212 | 208200192 1,84 L7 1,741 160 {1,684 1,68 1,51
60 { 4001 8,16 3,76 258 1237122504517 1210 | 3,04 1,00 | 1,92 | 1.84 175 170 1,65 [ 1,50 | 163 | 147 1,39
120 1 9921807 | 268 2451229218 2,00 |202 ]196 | 191! 1831 1,76 ) 166] 162 135 L,50 | 1,43 | 135 | 1,28
- 3,84 3,00 260 297} 231 2,10 | 2,01 | 1,84 1,48 183 1,76 ] 1,87 1587 1,52 1,48 | 1,39 | 1,33 1,22 1,00
Sumber: E. S. Pearson dan H. O. Hartley, Biometrika Tables for Statisticians, Vol. 2 (18732), Tubel &, halaman 178, dengan izin.
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Anto Dajan, Pengantar Metode Statistik

TABEL VI Tabel titik persentasi distribusi ¢
Bagi d.f. = 10 derajat bebas
H>1E12) = 0,05
1.812 0 1812 [ Pli<— 1,819 = 0,05
(44
ac 25 20 A5 10 05 025 01 .005 | ,0005
Nl
1 1,000 1.576 1,963 3.078 6,514 12,706 31,821 | 63,657 | 636,619
2 416 1,061 1,386 1.386 2,920 4,309 6,965 9925 81,594
8 765 978 1,250 | 1,688 | 2,858 | 3,182 ) 4,541 5.841] 12,94}
4 J41 941 1,190 1,588 2,132 2,176 5.747 4,604 8,610
M 127 920 1,156 1.476 2,015 2.571 5,965 4.082 6,859
6 718 906 1,134 1,440 1,943 2.447 3,143 5.1707 5,959
? i 396 1.119 1,415 1.895 2.365 2,998 3,499 5,405
8 106 889 | 1108 1 1397 | LBED | 2,306 | 2896 | 9.385| 5041
9 ,708 883 1.100 1,388 1,833 2.262 2,824 3,250 4,781
10 100 879 1,098 1,372 1.812 2.228 2,764 3.169 4,587
1 697 8716 1,088 1,363 1,196 2.201 2,718 3.106 4,437
12 695 8738 1,088 1,856 1,782 2,179 2,681 3.055 4518
13 .6?1 810 1,079 1,350 1,171 2,160 2.650 3.012 4,221
i4 692 868 1,076 1,34% 1,761 2,145 2,624 2,977 4,140
15 691 366 1,074 1341 1,753 2,134 4,602 2,947 4,073
16 ,690 865 1,021 1,437 1,746 2,120 2.53% 2,92) 4015
17 689 863 1.069 1,333 1,740 2,110 2,567 1.89% 3,965
13 ,688 862 1.067 1,850 1,784 2.101 2,552 2.818 3,922
19 688 861 1.066 1,928 1.729 2,098 2,539 2,861 3,888
20 687 860 1,064 1,825 1,728 2,086 2,528 2,845 3,850
21 686 859 | 1,063 ] 1,328 ) 1,721 | 2,086 | 2,518 | 2.831] 3,819
22 ,686 858 1,061 1,821 1,717 2,074 2,508 2,819 3,792
23 685 358 1,060 1519 1.714 2.069 2,500 2.807 3,767
24 ,685 852 1,059 1.818 L1 2,064 2.492 2.397 3,745
25 684 ,856 1,058 1,316 1,708 2.060 2,485 2.181 3,752
26 584 856 1,058 1,315 1,706 2,056 2,419 2,179 3.207|
21 684 855 1,057 1,314 1,708 2,052 2,478 2. 3,690
28 688 855 1,056 1,513 1,10} 2,018 | 2,467 2,163 3,674
9 088 354 1,085 | 1,811 1.69¢ 2,045 2462 7,156 1.659
30 ,688 854 1,055 | . 1,810 1,697 1 2,042 2,457 2,750 3.646
40 68] 851 1,050 1,308 1,684 2,021 2,428 2,704 8.351
80 679 843 | 1,046 | 1,296 | 1,67) 2,000 | 2390 2660 3,460
120 BT17 845 1,04) 1,289 1,638 1,980 2,358 2617 3373
[ B4 842 1,086 1,282 1,645 1,960 2,326 2,576 3,291
Swmber:  Fisher and Yates:  Statistical Tables for Bialogical, Agriculural and Medical Resurch,

Table 111 lzin Penerbic:

Olwer and Boyd, Ltd, Edinburgh, England.






