
LAMPlRAN 



Lampiran 1 

HasH Regresi Linier Berganda Semua Sektor 

t)qP')F\!j(,,,t V;l;'!"lt1~ PI:'R'1 
Method' PODled' Least Squili!$ 

Date G 1l.Z"3l!1J TimE 1039 
S~mple,a"U5 203:3 
InOud",d oDt;e!Yahuns 4 
r t}!;~1 p in'l(tl (!b~t#r.·,~tH)!"lt~ 344 

V"'1able 

c 
:;:::1) 

Df'/\'IElD? 
RISIKO? 

R+'1UliH!'; 
}\Li,lil!;t(ill:, R"!;(N~'ll~t1 
S, E of re9le%,6n 
F -'1,1 atis!;, 
Prc,b(F -slati~l,r) 

3151843 
1 :1,)194~ 

-0 482B54 
-05&5{j21 

!)j'M,791 
G 3!?Oe:3 
2451183 
4n8655 
o CB30Ct5 

Sid Ene'l 

7tl34.¢d) 
() 7fB:393 
0134482 
1 94G378 

1-8t,,1, stle 

4 DZ30?2 
I 7U5:~, 

-] 44225A 
-0 3J 1 Ai9'3 

~I"~;jifl d\l)pl!n'~ef';' ¥--'1U 

S (), tt¥!~!ff_!lden~ Y,j,Ir 

Sum squareii' ,!?sid 
[N.lfbi~"V4tson s1at 

Prob 

OCfj(J , 
(1,OOn 
GiXOO 
0.7532 

150/116 
:.?49£i74i' 
Xl42S30 
1.?00202 

I 

57 



Lampiran 2 

HasH Regresi Linier Berganda Sektor Aneka Industri 

f)"p(ln"'I',1 V;",~l;/it) PER'i 
MJ)thod P"ol~c Le '$t Squares 
Dat~ 01/29,'11} TIme 2138 
Sample. 20)5 2J))3 

Inty,ude1i obs",r,'<ll;of1$ 4-
t t:"!i~1 p;:.rlltf ob$ \~r('4it 1t.'tlS 3~~ 

[If';/YIELD1 
RiSlvO? 

R·'.;qu,.red 
.f"~W\<h)(:: R'f,ijcl"r."d 
S. E o( !J)9f~'!;sicf\ 

F-slatishc 
Prc.b(f -$1 iltlsll(:) 

;<15 -:Man 
,I 24J)}31 
,0581778 
-1 17213S3 

Q ::ro 1444 
01~28 
8 &27543 
2:.05'30ll3 
0.128342 

Std Ellor 

9511011 
(lOOI Z'!l~ 
0249137 
2: 27'3003 

l-Stali'5tic 

2!OJ024 
1 1.;'J1961 

,2.2494'<1) 
.(l5U3::t; 

MI?31'1 tivp\tndl!r~ '(iif 

-$ 0 d'i!r":nd~~n~ .. 'Jr 

Sum squatec tesI,j 
:Durbm~V·l&1-son stat 

Pr{)b 

rJMQ 
(l1749 
Gfr325 
(jiSt11 

102li19 
91~ 
Xl8AI86 
22"69913 

1 

58 



Lampiran 3 

HasH Regresi Linier Berganda Sektor Industri Barang Konsumsi 

ChiT'\'ltl('$lbtll \h'f"i~l.1;jt} Pt7h'? 
Mcethnd i'1oolee Least S4u&,,!$ 
Date 01l2'3(IG Time 2149 
SamplE! ;X;05 2003 
Inc\iJd .. ti ObSelYillmflS of 
':'i:1,lil p,;frl(d Qbsf:!r(;j.lIIt)rp~ G4 

'V5dable 

'S-p'!? 
Df'lYIELD1 

RISIKO? 

R.!;!I'J: .... JO 
}\d J~.i) t(~ ff R ~ ~llf}~J;;j r (H~ 
S.E. of legre$$rM 
F·sj~tisl'·: 
Prc·b(F ·Sl~tisll:) 

11 t5-2"3.3 
04:8-3100 
·(1332001 
14~45 

O~'434 
(12S!Kf,l'l 
9154954 
45)1301 
00::6"'07 

Std Erfor 

6}925t4 
($ ~;;;r,l' 
(1100500 
2333275 

l·Statlslic 

t 64LD33 
($ 71)4746 
~'3D7-5SS3 

0.££)1537 

Mlta" i}1)pll'flder,l '(.~r 
S (J. tl'(lP(dl(h?l11 y.)r 

S"m squBreu les"J 
[,1-;Jrblrr\Va1-;oF s1at 

Prob 

I] 11)57 
G 4\"117 
000:32 
0549] 

14292'3! 
9 00E!74:3 
9J..1£!7'Jl 
U31E82 

59 



Lampiran 4 

HasH Regresi Linier Berganda Sektor Industri Dasar dan Kimia 

!)'i'F'~r";(!t!l v"",.I;,iI) PER? 
Method' Pooled Least. Squares 
Dale, 01,';;:'),>10 TlFfie 2149 
SamplE> 2J)J5 20CB 
InciiJded oicseIY.:oltons, 4 
rn-~'AI1l'fjn(r" Qb(H~nr,_iitll)W;; n4 

V';,'iable 

DlvYIElD? 
RISIKO!' 

R";'1uiift,d 
.1',,jj'i~;h'C. R'$.qu1i,cd 
S E of legr.e-;;sicn 
F-slalisliC 
Prco(F -sl ati"l1C) 

CoE'ffic'iel'll 

11 151:33 
()4.$1$ 

-I] 3);OC11 
14:.%"5 

0367434 
O;f-M!:' 
9154954 
>I 9Ji301 
I]0:6-4ll7 

Sid Enor I-Stallstic 

1),f925H 15426S13 
O(),~::r.l' (J 7(J4!.l~-
0100&"13 -3075583 
23'93275 I] 001537 

M!ta" d~p~"d'iWll -"II 

S (J 1I.,pr:"denl Y;)I 

811m sct~ated Ie-sid 
[}urbln-V'a1soF stat 

PrnD, 

C 1057 
I) 4$:;1 
c.OO32 
c.5497 

14 ~'9i;''31 

9 8.f:Jfl74:3 
9J2S}~!1 

U;J\882 
) 

60 



Lampiran 5 

Hasil Regresi Linier Berganda Sektor Infrastruktur, Utilitas dan 

Transportasi 

D('~·trl(j('nl Vll"I.I;,!(, PEfI~ 

Method P Doled Lea,,! Squar"s 
Dale 1J1a9i1G Tm,e 12C\4 
Sample. :zf.OO11JOO 
InctJd~d ob.er(i.'t:Qns 4 
r(;-~ell p--1'JtI(d Ob:H~rvtjfIH;i;;j 24 

V.dable 

SBi; 
DIVYIELD') 

RISIK(r:> 

R"!i-qu~~I\~d 
)\'dJu~'ite(i R,'~_q,u~H1d 
SE of r"gressiofJ 
F-slatisl:, 
Prco(f ->.1 atlsl1c) 

(:oeoffiuenl 

3.'.44019 
"071:%3'4 
-3S7/.G2 
-0 003fJ24 

(1:311648 
O,,2lJ54 
145&197 
1 521825 
02P2i48 

Sld Error 

21-.1202·4 
lp'/!''L,777 
I !?'37761 
6164985 

l-StaMtic 

1 7t"2t~6 
o ~~I!';;: 
·1 B40nE 
,(;OOI~4 

Me;)!] ~JJP(\<n;jftr~ "',iU 

S (J -t.f:tWI}!v:h~n~ ""ar 
S>um 'squarec teSid 
'D-iJrbjr~Vi-il$on sf at 

IJ ;[191 ei 
lJ:h~2 
Ofl:il5 
09S00 

19,.:);;:,3 
151}4::'.1B 
4241017 
1.217C\42 

I 

61 



Lampiran 6 

HasH Regresi Linier Berganda Sektor Keuangan 

[)*F~tldl)"l \/(1l\~~,1I, PER'! 
Ml!tI~~d Poolee Least :;):qu&les 
Dale OV:NtlO Time. 1232 
S~mpl'" 3:0521X1:3 
!nC~iud'1id Ob""'I¥~hLln" <\ 
1ff~~;Jl1 iI4n~-'j ObtHth7l1f(Y"lS £i8 

",",;.lIable 

Dr..-VIELD? 
RISII<O? 

fC.! r,qIJ;~,{'d 
i~J~jt$$ttffl~ R'$q;;~$rf!cl 
SE of legre-SSIQ'fi 
F-sl alish: 
Prcb(f -slatis.j;.;) 

.32 43&12 
. I ;'I4I:ll:> 
-I 221.t!)4 
0315'33J 

IJ 3;15448 
O~18 
14 777$ 
493C631 
o OIlS]l 

Sid Error 

10.M57 
I (127995 
0.333'321 
2&$7!)1 

I-St,,"stic 

:) 040014 
·1 1!?1194(i 
-s ro3OOl 
0116&32 

MeiJ~l d{lpl?'nrl~n~ var 
S 0 tHtp~lnd~f'-~ vSlr 
Sum s'1l:atea. IEBld 

Durbifk-'ll;;,1son slat 

PrDb. 

OOXi3 
Cl24:ilJ 
QifJJ6 
G3J7'3 

143tR'J91 
160£fJ?4 
13976&9 

07536%5 
, f 

62 



Lampiran 7 

Hasil Regresi Linier Berganda Sektor Perdagangan, Jasa dan Investasi 

(),'pllhdi",t \/an;"b1'J PcR'r 
Metbad pnol&d LEast SqUSfi!$ 
Dale, Ql/2'J/lO Time 2'2213 
Sample, Kif. 2\))5 

1!1l:lucle'J QDS€!f.,.hun$ 4 
-r C-1al fl ;)rHtl Jjb~.~~r.·.\Ii IW')$> sa 

DNYIELD'1 
RISIKO"? 

R'!;';PFUvd 
A.djl;~itt:flf p'c (:.oqui\UtiQ 
S-Ec of 1~~91es~.:HJ"1 
F'$13tiSj" 
Prcb(F ·~.1 atlal!c) 

36 31395 
I 1()'s9Ei':~ 

·0320194 
·9575732 

Cl 49i!.(1;i9 
o ;'S413:? 
37~ 
1 12155~ 
0347011 

Sid Enor 

:rf,t54C5, 
';' 644£161 
02$.'325 
E 7192:9 

l·StshSltc 

1 ~'34}( 
(1411314';' 
·1 2n:1279 
·14,25124 

t~tran dVFJf!<ndtttrt1 ¥;ff 

S 0 tfi!P('~!hjf,tf~1 't\:lr 
EhJm 3t1.,&ree tEstd 
Durbir~' ... ·a1Sor, sl.1 

Pwb 

(lHOO 
0$71') 
02276 
G 1590 

165re:t4 
3191:,.IIh 
9)49267 
1 Hi563 

r 
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Lampiran 8 

HasH Regresi Linier Berganda Sektor Pertambangan 

()I!;r,Qrlf:lll,ql V,,,,,,pll), Pf:;R'> 
M:ethod Pllole<d Lusl S~ljares 
Date 01/29110 Time 2212 
Sample ;£(l6 200E: 
inckudec oDs ..... cal:pns 4 
r f}1,ill p,anl'~i OD!~'(~r¥JItl!>:'U$ ::a 

:, 
S-ei;; 

mlV1ELD7 
RISIK(r? 

RsqlJ:mlf1 
.Aililisted p. $G\I;l1 ~tj 
S, E of fe9f~'Ssj~fI 
F -sl ati"l; 
Prc-b(F -st3ti~.I::) 

Coeffic'ant 

1~.U97 ., 
-,' 
-46:£)75 
-103]:354 

r) ::r513tl4:? 
o 1~'75~tl 
>1947887 
1 613319 
I) 212479 

Std Enor I-StalrMic 

(;{j 97/00 1 572331 
$.6440i8 I :;(1'3100 
1637024 -1 7521 !7 
181&21E -05673:13 

Mff'i)M d~p~n<ion' i({lr 

S (1, dilPltftdtiW.1 -.:iJr 
Sum squa,ell rEsid 
[h.lrbjn .. \t.".;1s0E s1 at 

PIDt. 

Otl134 
Ol~? 
Offi25 
057$9 

:\153:)71 
51 U,,7~j 

5375533 
2334145 

; 

64 



Lampiran 9 

Hasil Regresi Linier Berganda Sektor Pertanian 

()(rp\~rlr;(mt -Vrwi)b-!t) PE'R~l> 

Method Pl)Oled: L~astSijUafeS 
Date 01129t!O Time 2:n7 
Sampl8 :'005 21)00 

lnciud",l); obs!ln-a1:om <1 

rfi~:;jl panvl Ob!Jt]r.+,lIII(U'IS 12 

Drv'~ IELD'} 
RISIJ.<J)? 

R· §'I'Ji.r;;d 
-';'\J1J1.J~;tf~(j' ~::HAtH\'jt~d 
SE. of t~9fe';;sic,~ 
Log lik eL~@d 
DIJrbln·Wat~on SM! 

CoefflC(2nt 

1.4 4G$54 
t 051nl 

.:;, tr£2£13 
t 9-34376 

o ~'7';JI)!)4 
o O:{!i175 
1377100 

-37 ffi997 
2',:2491&5 

Std Enor t·St.;d\Btic Pm!:>, 

3"371057 f) 42:3055 f) 6782 
0074'59 O~4~O 0' ':ro''''~-Y) ,'(.,?-..;;>l 

159188:' ·1 t:".£·1S3 o HO.!. 
6352711 o 2360CB 03188 

~,"-1rJan (j'(lpl!nd€'r" '(~r 1';\ 00:;(1(1 
SO t.:i:P€t!h1t#H-! '(<ir 1363421 
S.uff) sql.ated: ffrsid 1517,138 
f·st .. llstic 4,92[',487 
P,,)blf·st«lIS!IC) DA7J5% 

65 



66 

Lampiran 10 

HasH Regresi Linier Berganda Sektor Properti dan Real Estat 

Dependent ·',1.f!"I;';e PER? 
r .. ?,~~rhl)d lJ;ii:;H;1 $tIY:.lh)!) 
O .. le O1l::"){10 Time 12:{l 
SaMpl" :((J5 21)!:B 
Inc';iJdsc obs$J"'~hons .1 
re~.;jl Il;,meJ tlbf;'t~r(~lio;'}~:; 15 

c 
v 

S'C,;;l 
Dr'1YIE'LD~' 

RISlkD'? 

R'SqlJ~l~d 
A.dJ,p)II~O R,~ Q"J;jHJi;l 

S E of I i!gltJ~~$,il>1i 

F-"I.tislc 
PrCIl(F -slilti;;.1tt) 

3771mre 
·1 141100 

0516755 
f) 3':45~r44 
804f;\454 
427739J 
(10",,549 

SId. E.I'C<f 

11.83625 
1 19:JD3? 
I) 7';Y",,(l7 
I B74787 

3.igQ2'aJ 
,I 4RfJ?9l 
:; ??309:: 
09)3341 

ME'''''' 011PMd€lf·j ·•• .• f 
$,0 thJ~u!1'l(h:1n~ ,,'1lr 
:Sur'11 ,sqcar~t! rE: $id 
()cJrbir,.Watsof. slat 

.. 

G{l)76 
G 11:}':l'9 
I,Hl!89 
08197 

14 Hl25 
10347;;"$ 
if'5 fffi9 
1.7.1:7842 

' •. t ... R 

:\~ ..... 


