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Lampiran 1 
Teol'itikal Mapping 

No I f!Ai~;;ii'~'d:Nalna \<;. 

1 Suryow8ti 

(1998) 

2 lIndra 

(2006) 

3!YOWana 
(2001) 

4 I Susilaw"ti dan U'ami 
(2001) 

5 I Tandelilin dAn Lantara 

(2001 ) 
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);'!,rJuduI dati Modd AJIIIiIis ,I "-,'_V~a:!.!rIabd==--=",-,,-,,,-,~ Hasil 
Analisis Hubungan Kinerja dan Risiko 

pada Perusahaan Perbankan eli Bursa 

EfekJakarta 
Model Analisis: 

Ra = ai + bi 8m1 + ell 

! Analisis Pengaruh Fak1or-fak-tor 
Fundamentalterhadap Risiko 

Sistemlltis pada Perusahaan eli BEJ 

Model Analisis: 
R, = aj + p,R),f + e, 

I Analisis Pengaruh Variabel Makro 
I Jan M ikro T erhadap i3eta Saham 
Perusahaan \1anufakw di BEl 
Model An.tlisis: 

R, =aj+p,R),f+e, 

AJ;Jlisis Fabor-Fak1or )'lrtg 

Mempengaruhi Beta Saharn di BEJ: 
Perbaneling:an Periode Sebelum dan 

Selalllll Knsis Monetet 
Model Analisis: 

R =a,+p;R>.{+e 

Stabilitas 6:n Predil.1abilitas Beta 
Saham: Stud! Empiris di BEJ 

return on asset (ROA L return on 

equity (ROE), loan to deposit 
ratio (LOR), earning pershare 

(EPS), dan dividend p~"out 
rollo (OPR) 

debt to equity ratio (TIER), 

return on equity (ROE), earning 

per share (EPS). pric~ earning 
rallO (PER). dan op'" ~!ing profit 
margin (OPM). 

Makro: PD B. tk bungs 

deposito. tk inflasi, k-urs. 
Mikto: ROE (wrent '.:c:o. 

assel growlh, debt 10 ',-C:IY 

financial Ie-.-erage, OF" ~iIng 
le'>'erage. dan pcrtwnbL'-2Il 

perusall3all 

beta coeJJicient, beta s::::~lfily 
a'7d predicwbilif)--', be;:: :-ias 

'terdapat hubungBD yg signifikan antara kinerja terhadap 

risiko sistemalis 

'Variabel yg mcmiliki pengaruh dominan terhA<lap risiko 

sistemalis adalah return on equity (ROE). 

'variabel DER, ROE, EPS. PER, dan OPM secara ber,ama­

sarna lidak berpengaruh sceara signifikan lerhadap risiko 

sistematis (beta). 
'Hampir seluruh ,'&iabel tidak ada yang domman 
pengaruhnya terhadap beta, kecuali OPM pada tahun 1999 

SemUll variabelter;ebul sceara 3illlu'tan berpengaruh 

signifIkan terhadap beta saham. <;edangkan secara panial 
yang berpengaruh signifIkan (erhadap !lcta shill adalah ~DB 
ROE. dan Debt to equity 

*Tidak ada perbedaan nilai b"ta saham ant:ua scbelurn 
dan selama krisis mC'ilctor di Ind, 
'Hanya faktor pertumbuhall sceara parsial yang berpengarun 

signifikan tcrhadap beta shm 
'faktor financial leverage dan operating leverage udak 

bcrpcngaruh signifikan (ehadap beta shm 

'adanya indikasi stabilitas beta saham eli BE] yang.luga dapa! 
dipnx1iksikan 
'predik1abilitas beta portofolio saham ccndemng !eblh kuat 
dibanding prcdiktabilitas beta saham individual 
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Lampiran 2 
KOl1lpo~i!li "codapatsn lJank TlIhnn Z003 - 2(Kt6 

2003 iK.30% 20.57% 29.64% 22.93% 24.50% 15.97% 

2(KJ4 26.27% 25.(14% 21.22% 23.59"/0 23.11% 39.15% 

2005 29.37% 3UO% 24.10% 29.04% 26.59"/0 24.03% 
200r. 7fj ()(,% 11.10% 2505% 2-144% 25.RO"/o 20.85% 

I. C'(~IIIIII)' 

2003 4.13% 30.25% 18.75% 13.67% 19.05% -1.58% 

2(X14 77.29% 16.49% 19.75% 46.43% 16.24% 109.58% 

)(~I' J.(.I)7'YoI )() H(,'Vt, 7:K,IW% II) 99ft;.. 7.1 -I ~·Ioo ~ 1, 2(inli. 

2(X'6 -H.JX% 26AO% 

7 Danamon 

2003 -72.38% 39.23% 20.23% 22.31% 
20{)'. 22.47% 35.13% 

200S 29.09"/" 29.22% 

2006 28.20% 13.33% 

8 lntr 

2003 33.71% 31.55% 35.09% 31.12% 35% -4781.97% 

2004 39.94% 31.17% 19.67% 36.34% 29.09"/. -1360.92% 

2005 22.67% 21.73% 23.13% 19.29"/0 21.07% 5225.08% 

2006 22.11% 13.25% 14.84% 1017.81% 

9 

2003 10.15% 20.25% 28.22% 18.30% 21.81% 13.02% 

2004 31.77% 30.76% 15.93% 23.%% 19.29% 34.62% 

2(XJ5 35.14% 27.32% 25.48% 29.88% 28.99"/. 30.55% 

2006 22.94% 21. 29.91% 21.80% 

](1 Ke~wan 

2003 45.69"1. 25.56% 24.99"/0 23.51% 24.68% 22.57% 

2004 59.57% 25.48% 20.33% 29JJ6% 23.41% 21.98% 

2005 -3.53% 30.65% 27.76% 25.84% 26.52% 24.64% 

% 26.91% 21.59"/0 

dilanjutkan 
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dlIanjutkan 

No Nam.Bank ' Pendap."'" P",dap."'" BeI>an . ' .. BeII .. •· .. Tolal' . .. · .•. ·4b.' . 
" .. ' 

Openulonal .. <>peraslonal' ~,G:e;~:~;~~:: ~ =~ ;;;!;tr;~}\\ ..... . ,.' , ......... ····.~In~j :;'\'~2'i!" 
11 Lippo 

2003 0.27% 28% 27.96% 29.78% 23.45% -43.16% 
2004 26.18% 25.17% 22.86% 22.30% 22.73% 74.68% 
2005 37.23% 26.83% 24.24% 25.57% 26.97% 34.48% 
2(X)6 J6.32% 19.95% 24.94% 22.35% 26.85% 34.01% 

12 Mny"paoo lntr 
2003 18.98% 5.47% 29.48% 29.07% 28.80"/0 6.50% 
2004 26.30% 40.93% 10.81% 16.28% 12.83% 27.19% 
1IX) 1,1..16% 35 W'I. 26.56% 29.73% 27.68% 26.22% 
)I)()(, 10 \(,% IK II)I~!II \II'I'Y-, l'11)1'Y .. .104,9'% ,1O,Ot)'V,. 

l.J Meso 
20m 19.07% 29.02% 36.33% 17.01% 28.89% 18.95% 
2()(1., 27 tn'};, 7.7.07% 2.1.0·1% 20. (x)"'/., 2.l.J.3% 27.97% 
2(x)S 3J.XI% 25)(2% 19.42% 33.57% 24.99"/0 33.63% 
20~6 19.18% 18.08% 21.22% 28.53% 22.79% 19.45% 

1'1 IlNI 

21XJ3 9.27% 2101% 33.41% 25.05% 26.7')% 12.22% 
2(KA 38.26% 31.22% 20.41% 26.02% 24.13% 46.22% 
21X!) 77.-17% 25 iJ:lll/n 22.91% 27,5<1%. 2(dl'P;'" 2(),R5%, 
200(, 25% .10 .. 13%. 2.1.27% 21..3 I)'y. 22,1)80/0 20.71% 

15 Nia!", 

2003 12.3(,(1;;, 23.05% 19.31% 19.28% 17.37% 20.12% 
2(XH H25% 25.D% 14,()t)% 22.77% 18.01% 28.43% 
2005 26.67% 19.23% 25.73% 24.87% 26.56% 23.55% 
2(KJ6 37.73% 32.39% 40.26% 33.08% 38.06% 27.89% 

j(, NISI' 

10()_~ J ') ·1 I·~';. 2(),IJ I'~!u 1),2·1·~/l> lK.l1'~,'O 1.Y 10% 20,1)'1% 

2IX)·1 33.X7% 27.4')% 19.40% 22.07% 24.11% 34.47% 
20(J5 25.41% }1.81% 27.17% 32.57% 30.87% 24.28% 

2006 21.28", 20.69% 28.19% 27.15% 19.92% 20.31% 

17 Nusantara 
2(X!3 '('(J4.56"10 19.56% 20.44% 15.44% 19.37% 22.66% 

2004 -Ion.n% 52.47% 17.19% 31.22% 20.74% 29.89% 
2(X15 1033.17% 4.86% 27.70% 25.71% 28.68% 30.18% 

leD6 744.16% 23.11% 34.66% 27.63% 31.21% 17.28% 

18 Fanin 

2003 21.30% 25.67% 15.37% 31.33% 18.07% 17.06% 

2004 0.86% 28.63% 15.51% 18.47% 19.55% 35.75% 

2(XJ5 32.25% 16.35% 30.16% 22.77% 26.83% 20.62% 

2006 45.60% 29.35% 38.%% 27.42% 35.55% ·26.58% 
1 C) Pt.'TInata 

2003 27.ll% 21.97% 28.85% 17.63% 24.73% 32.84% 

2(KJ4 31.57% 23.75% 19.64% 24.67% 22.75% 36.65% 

2005 22.5.1% 26.34% 23.67% 29.96% 26.08% 17.36% 

2()06 18.79% 27.95% 27.84% 27.74% 26.44% 13.15% 

20 Swuol..."'3i 
2(K)} 24.42% 23.16% 22.15% 23.43% 23.04% 24.72% 

2(K14 29.74% :l1.J2% IR.D% 26.05% 21.88"/0 29.22% 

2005 21) 1)2% 2H 72'% 17.22% IN.51~;' 27.2.1% JO.2N'Yu 
2(XJ6 15.92% 16.80"/0 32.50% 22JH% 27.68% 15.78% 

Sumber: Diambil dan JSX dan dl01ah penehtt 



63 

Lampinm 3 

Data Return on total assets 

PT Bank Arta Niag<' Kencana Tbk ANKB 0.0112 O.oJ 39 0.0143 0.0096 
2 PT Artha Graha International Thk IN PC 0.0094 0.2973 0.0029 0.0031 
3 I'T Bank 13uam Indonesia 'lbk BBIA 0.0223 0.0252 0.0308 0.0272 
4 PT Bank Bl:miputera Indonesia Tbk BABP 0.0127 0.0118 -0.0151 0.0015 
5 PT Bank Central Asia Thk SBeA 0.0236 0.0304 0.0341 0.0274 
() 1''1' BUllk CClliury Thk nne 0.0015 -0.0884 0.0018 0.0025 
7 PT Bank Danamon Tbk BDMN 0.0298 0.0574 0.0442 0.0186 
8 I'T Bank Eksekutif International Thk !lEKS 0.0298 0.0119 -0.0440 -00065 
, I Iyr BlIlik IlItcllllIl,olllll IlIdnllc~.iJl '1'1)1.. liN II 0OO7l! 0022<, (HI I WI 0.0123 

to PT 13ank KesaVlanTbk BKSW 0.0035 0.0034 0.0031 0.0029 
11 PT Bank Lippo Tbk LPBN -0.0137 0.0325 0.0179 0.0194 

12 I'T Bank Mayupada Illt'~rn[\giollal Tbk MAYA o (X)<)6 0.0099 0.0076 0.0083 
13 PT Bank Mega Tbk MEGA 0.0206 0.0275 0.0249 O.oJ14 
14 Iyr Bank Neg"ra Indonesia (pcrscro) Tbk BBNI 0.0074 0.02:;0 0.0153 0.0128 
15 I'T Bank Niagu'n,k BNGA (J.()[ 88 0.0245 0.0179 0.0200 
16 PT Bank NISI' Tllk NISI' 0.0146 0.0221 0.0145 0.0107 

17 Iyr Bank Nusantara I'aruhyungan Tbk BBNP 0.0161 0.0173 0.0143 0.0074 

18 PT Bank Pan Indonesia Tbk PNBN 0.0265 0.0524 0.0203 0.0257 

19 PT Bank Pennata Tbk BNU 0.0187 0.0221 0.0117 0.0089 

20 I'T Bank Swalesi Tbk BSWD 0.0216 0.0195 0.0186 0.0091 
Sumbcr: laporan kcuangall bank-bank yang diambil dari www,)sx.com 
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Lampiran 4 

Datil Retllrll OIl eqlli(v 

No Nama Bank '. .' Kode I.····.,···.'.·.:;;' .• :., ,,:;'~,\ ROE:·,;:f·:~<,:'<,';:'~'~~~}~0(:i_~~:-i:'~~~~];:~\~; 

. . '. 
" . 

.. 
! .. , Z003: .• LZ004'>' 1··.··.·'Z005".· ':,:'~!~::2006>:\1;Y 

r--
1 PT Bank Aria Niaga Kencana Tbk ANKB 0.1086 0.1272 0.1345 0.0911 
2 PT Artha Graha Imernational Tbk INPC 0.0557 0.5143 0.0586 0.0598 
1 I'T Bank Buana Indoncsia Tbk I3B1A 01897 0.2170 0.2269 0.1437 
4 PT Brulk Bumiputera Indonesia Tbk BABP 0.1697 0.1669 -0.3195 0.0140 
5 PT Bank Central Asia Tbk BBCA 0.2487 0.3252 0.3233 0.2539 
() PT Bank Ccnlury Tbk Bele 0.0230 -3.1518 0.0642 0.0510 
7 PT Bank Danamoll Tbk BDMN 0.2305 0.4329 0.3491 0.1622 
8 PT Bank Eksekutinnternat:onal Tbk BEKS 0.3874 0.1033 -0.5080 -0.0668 
'I I'T Blink Inl<'ln"lion,,1 Ind",,,,:>in Tll!: fiN" o ORO-1 o 191(, o 19-1(, o 1182 
10 PT 13iUlk KcsawlUlTlJk BKSW 0.0472 0.0550 0.OJ!!7 0.0417 

II PT Bank Lippo Tbk LPBN -0.2460 0.3920 0.2000 0.1832 
12 PT Bank May,-pada Internasional Tbk MAYA 0.0844 0.0840 0.0717 0.0812 
13 PT Bank Mega Tbk MEGA 0.3165 0.3782 0.3808 0.2090 
14 PT Bank Negara Indonesia (Persero) Tbk BBNI 0.0969 0.2441 0.1896 0.1540 
15 PT Bank Niaga Thk BNGA 0.2260 0.3191 0.1882 0.1946 
16 PT Bank NISP Thlc NISP 0.2113 0.2830 0.1464 0.1025 
17 PT Bank Nusantara Parahyangan Thk BBNP 0.2516 0.2765 0.2477 0.0871 
18 PT Bank Pan Indunesia Tbk PNBN 0.1350 0.2773 0.1711 0.1576 
19 PT Bank Pennata Tbk BNU 0.3166 0.3004 0.1576 0.0918 
20 PT Bank Swadesi Thk BSWD 0.1416 0.1563 0.0536 0.0765 

Sumber: Japoran keuangan bank-banK yang dlambtl dan WWW.Jsx.com 
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Lampiran 5 

Data Price earning ratio 

PT Bank Arta Niaga Kencana lbk ANKB 0.2292 0.1458 0.1320 0.1819 
2 PT Artha Graha IntL-rnationai Tbk INPC 2.7126 0.1963 0.6705 0.3994 
3 PT Bank Buana Indonesia lbk BBIA 0.1137 0.1451 0.1584 0.1484 
4 PT Bank BlImipll!era Indonesia Tbk RABP 0.1131 0.1075 -0.0499 0.6640 
5 I'T Bank Celltrtli Asia Thk UOCA (085) 01146 0.1165 0.1541 
6 PT Bank Century Tbk BCIC 1.2480 -0.0164 0.7219 0.3690 
7 I'T flnn k f)nnnmon Tbk BDMN 0.0650 0.0891 0.1167 0.2518 
K 1''1' UUllk I ':k~J.Cktltd IlIirlliftilotull '1"1 ,It III'KS OO!n o 0<)74 -OOn1 -0.0416 
9 PT Bank International Indonesia Tbk BNll 0.1701 0.1070 0.1023 o. I M20 
10 PT Bank Kesawa,Thk BKSW 0.3715 0.2594 0.6819 0.4703 
II PT Bank tippo Thk LPBN -0.0342 0.0307 0.1406 0.1163 
12 PT Bank Mayapada lnternasional Tbk MAYA 0.4143 0.1466 0.0912 0.1977 
13 PT Bank Mega Thk MEGA 0.0522 0.0406 0.0573 0.1300 
14 PT Bank Negara Indonesia (Persero) Tbk BBNI 0.4113 0.0709 0.1202 0.1326 
15 PT Bank Niaga Tbk BNGA 0.0586 0.0547 0.0879 0.1725 
16 PT Bank NISP Thk NISP 0.0854 0.1101 0.1854 0.1835 
17 PT Bank NlIsantara Parahyangan Thk BBNP 0.0511 0.0395 0.0391 0.1025 
18 PT Bank Pan Indonesia Tbk PNBN 0.1012 0.0769 0.1333 0.1782 
19 PT Bank Pennata Thk BNLI 0.1041 0.0933 0.1890 0.2261 
20 PT Bank Swadesi Tbk 0.1094 01108 0.2658 

Sumber: laporan keuallgall wwwjsx.com 
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Lampiran 6 

Datil Debt to equity ratio 

PT Bank Arta Niaga Kencana Thk ANKB 
2 PT Artha Graha InternationalThk [NPC 0.0494 0.0073 0.1927 0.1809 
1 PT Bank Duana Indonesia Tbk nOlA 0.0752 0.0760 OJl638 0.0429 
4 PT Bank Bumi put era Indonesia Tbk BABP 0.1234 0.1317 0.2015 0.0839 
5 PT Bank Central Asia Thk BBCA 0.0955 0.0971 0.0848 0.0828 
6 fYr [lank Century 'lbk nClc 0.1456 0.3467 0.3523 0,1955 
7 IYf Bank Danamon Tbk BDMN 0.0672 0.0652 0.'0687 0.0768 
8 PT Bank Eksekutif International Tbk BEKS 0.1200 0.0769 0.1056 0.0935 
<) I'T Bank Inlernational Indonesia Tbk RNII () .0934 0.0757 0.0934 0.0853 
10 I'T B<Ulk Kcsawwd'bk I3KSW 0.1247 01532 0.1164 0.1338 
11 PT Bank Lippa Thk LPBN 0.1694 0.l106 0.1015 0.0846 
12 PT Bank Mayapada Internasional Tbk MAYA 0.0777 0.0744 0.0850 0.0876 
13 PT Bank Mega Thk MEGA 0.1424 0.1277 0.1430 0.1735 
14 PT Bank Negara Indonesia (Persero) Thk BBNI 0.1213 0.0961 0.1I42 0.1I00 
15 PT Bank Niaga Thk BNGA 0.1102 0.1203 0.0948 0.0872 
16 PT Bank NISP Thk NISP 0.1341 0.]]76 0.0906 0.0855 
17 PT Bank Nusantara Parahyangan Tbk BBNP 0.1459 0.1499 0.1635 0.1075 
18 PT Bank Pan Indonesia Thk PNBN 0.0409 0.0421 0.0732 0.0505 
19 PT Bank Permata Tbk BNLI 0.1592 0.1255 0.1250 0.0930 
20 PT Bank Swadesi Tbk BSWD 0.0556 0.0700 0.0727 0740 
Sumber: laporan keuangall bank-bank yang diambil dari wwwjsx.com 
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Lampiran 7 

Data Indeks HalTIa Saham Gabungan (IHSG) dan Return .Pasar (Rm) 

Dec 424.95 
Jan 388.44 752.93 1045.44 1232.32 -0.0859 0.0882 0.0452 0.0599 
Feb 399.22 761.08 1073.83 1230.86 0.0277 0.0108 0.0272 -0.0013 
Mar 39800 735.68 1080.17 1322.97 -0.0030 -0.0334 0.0059 0.0750 
Apr 450.86 783.41 1029.61 1464.41 0.1328 0.0649 -0.0468 0.1069 
May 4<)4.78 732.52 1088.17 1330.00 0.0974 -0.0650 0.0569 -0.0918 
Jun 500.50 732.40 1122.38 1310.26 0.0217 -0.0002 0.0314 -0.0148 
Jul 507.99 756.98 1182.30 1351.65 0.0049 0.0336 0.0534 0.0316 
I\ug 5711 (10 75~ 70 1050 Oil 1431.26 0.0427 -0.0030 -0.1110 0.0589 
Sep 597.65 820.13 1079.28 1534.62 0.1203 0.0867 0.0278 0.0722 
Oct 625.55 860.49 1066.22 1582.63 0.0467 0.0492 -0.0121 0.0313 
Nov 617.08 977.77 1096.64 1718.96 -0.0135 0.1363 0.0285 0.0861 

1162.64 
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Lampiran 8. Closing Price Perbankan Tahun 2003 - 2006 

Closing Price Tahun 2003 

No i Kode Dec'02 Jan'03 I Feb'OJ Mar'OJ Apr'OJ May'03 Jun'OJ Jul'OJ AUK'OJ ~,'93 Oct'03 Nov'03 Dec'03 
I ANKB I 850 900 900 900 925 1000 1000 1000 1000 )(·:0 1025 1000 1000 
2 JNPC 

, 
10 15 . 20 15 15 20 20 35 40 E') 120 100 120 , 

~ BElA I 700 675 650 675 625 575 550 575 650 7,» 525 525 550 , 

4 BABP I 170 140 150 155 150 145 150 145 145 L'5 145 145 160 
5 BBCA ! 2500 2250 2475 2200 2425 2650 2875 2775 2925 33~5 3525 3300 3325 
6 BClC I 7~ 70 95 115 120 120 125 120 125 1:t} 125 125 125 
7 BDMN I 675 800 1025 1350 1400 1275 1575 1425 1275 1-5n 1850 1775 2025 

r--g-BEKS j 90 I 75 90 85 85 105 95 95 95 ';t) 95 90 95 
9 BNII , 50 75 55 55 80 110 95 \'0 95 I" .) 100 100 110 
10 BKSW I 775 700 . 685 675 675 700 415 465 430 ..155 425 375 250 
11 LPBN 260 215 425 450 450 525 495 480 525 9} 465 500 475 
12 MAYA 135 135 I 135 135 135 135 135 135 135 135 135 I 135 145 
13 MEGA 1000 1000 ' 1025 1050 1075 1050 1100 1075 1050 1(50 1000 1000 1150 
14 BBNI 

I 

225 350 525 475 610 750 870 650 675 ~75 925 750 1100 
15 BNGA 65 85 I 70 55 35 40 40 40 65 f:I} 95 80 110 
16 NISP 400 425 215 190 205 215 235 240 265 320 345 340 365 
17 BBNP 675 675 650 550 550 550 700 700 700 725 725 725 725 
18 PNBN 180 170 I 170 185 235 250 310 295 280 315 280 290 285 
19 BNLl 25 30 i 35 20 20 40 40 35 35 30 35 35 30 
20 BSWD 310 310 

I 

300 300 300 ~3~_ L-300_ 320 330 330 330 LllL . 34~_ - - --- _._-

Sumber: Pl.lsat Data Pasar Modal Universitas Gajah Mada 
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Closing Price Tahun 2004 

No Kode, '.J8O'04 Feb'04 Mar'04 Apr'04 May'04 Juo'04 JuI'04 ' AUI'04 Sep'04 Oct'04 Nov'041 J)ec'04 
1 k'.XB 975 875 825 725 725 700 725 725 750 775 775 ; 775 
2 INPC 130 45 45 45 45 80 75 120 110 110 165 165 
3 BBIA 550 550 625 675 625 625 625 625 650 "'25 825 825 I 
4 BABP 140 145 150 150 150 165 170 160 165 170 170 170 I 
5 BBCA 2850 2650 2900 2675 2850 2875 2800 1:;50 2750 2750 2975 :;050 ' 
6 BCIC 115 120 125 120 110 100 100 - 100 95 35 70 ' 70 : 

! 

7 BDMN 2275 2775 3275 2975 2'/75 3200 3350 3725 3575 3250 4450 4375 I 
8 BEKS 105 115 130 115 120 120 145 140 145 160 ,~, 145 I 

• ,.J i 
9 BNlI 135 p' ~) 145 135 140 135 160 160 175 lS0 185 185 I 
10 BKSW 225 18(' 200 liSO 180 180 180 180 200 iSO 195 170 J 

11 LPBN 525 675 575 625 685 575 525 585 550 575 650 675 , 
: 

12 MAYA 155 130 130 160 150 150 125 155 180 180 200 200 ! 

13 MEGA 1150 1300 1700 1450 1300 1200 1275 1500 1825 1725 1950 1950 ! 

14 BBNI 1250 1150 1300 1125 1100 1225 1125 1300 1350 1625 1675 1675 I 

15 BNGA 240 135 275 325 295 310 300 330 350 460 460 460 I 
16 NISP 380 480 525 500 475 490 525 550 650 700 775 775 I 
17 BBNP 700 700 700 700 700 650 675 700 675 700 700 700 I 
18 PNBN 345 345 360 290 255 275 265 310 355 410 420 I 420 
19 BN1.1 75 180 290 570 850 925 975 950 1000 875 750 i 750 
20 BSWD 350 350 360 360 350 375 375 375 390 400 400 400 
Sumber: Pusat Data Pasar Modal Universitas Gajah Mada 
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Closing Price Tahun 2005 

No KOlle· Jan'OS Feb'OS MlIl"05 Apr'OS May'05 I nD'OS JuI'OS AU1!'05 Sep'os Oct'OS NoY'OS I ~·OS 
1 ANKB 775 770 770 800 770 810 860 860 820 830 830 ! 830 
2 INPC 160 150 130 100 100 60 65 55 60 60 60 I 50 
3 BBIA 800 810 8)0 920 850 840 940 920 940 970 950 I 950 I 

4 BABP 180 175 185 160 180 150 140 150 150 145 145 I 120 I 

5 BBCA 2875 3275 3400 3075 3475 3600 3650 3425 3450 3225 3300 I 3400 I 
6 BCIC 80 85 30 95 55 110 105 85 85 85 75 I 30 
, BDMN 4450 4775 4750 4650 4825 4900 4750 4500 4025 3925 3900 I 4750 c--'-. 135·-140 150 120 105 110 100 125 155 115 95 8 BEKS 165 
9 BNII 190 200 2no 180 t-i85 175 185 160 160 155 175 155 
10 BKSW 220 275 365 380 370 320 310 315 325 330 350 400 
II LPBN 840 940 790 930 930 1180 1520 1520 1540 1560 1590 [ 1430 
12 MAYA 225 200 200 200 2\.10 135 125 115 115 145 145 175 
13 MEGA 1950 2050 2400 1250 1370 1590 1610 1760 1790 1890 2250 , 2050 
14 BBNI 1620 1680 1720 1580 1680 I 1690 1640 1535 1460 1330 1210 ! 1280 
15 BNGA 470 500 495 475 450 

1 
435 505 470 385 360 365 ; 410 I 

16 NISP 800 850 870 880 940 I 980 890 910 900 900 740 I 770 i 
17 BBNP 700 700 700 750 750 I 750 700 700 700 700 700 I 700 1 ! 

18 PNBN 425 520 475 465 450 i 470 580 585 485 415 375 I 420 
19 BNLI 760 760 770 780 760 i 730 720 765 715 525 485 I 720 I 

20 BSWD 400 400 '- 40Q.. 400 .. 400_L1.oL L....1.oL 400 400 400 _.12.0.. i _420 . 
---~-.- ------

Sumber: Pusat Data Pasar Modal Universitas Gajah ~lada 
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Closing Price Tahun 2006 

No ! Kode I Jan'06 I Feb'06 f Mar'06 I Apr'06 I May'06 I Jun'061 JuI'06 [Aug'06!SeIl'06 I Oct'06 I Nov'06 I Dtc'06 
I ANKB I 840 I 880 I 910 I 910 I 910 910 I 930 I 930 I 1000 I 1030 I 1060 I 1070 

2 I INPC I 50 I 50 I 50 55 I 55 50 I 50 I 45 50 I 50 I 40 I 45 
3 BBIA 960 970 I 900 960 960: 920 920 930 930 930 950 970 
4 BABP 110 90 I 90 95 95 85 55 75 75 75 60 90 
5 BBCA 3G2.5 3600 i ~ 175 4375 4100 4100 4175 4550 4825 4650 5300 5200 

I 6 I BCIC I 80 I 70 I 75 75 I 60 60 I 75 I 80 I 55 I 60 I 65 70 
I 7 BDMN 4650 4275 ~800 4950 4600 4350 4250 4900 5300 5950 6250 6750 
18 BEKS 175 140 :)0 120 105 110 100 70 90 75 85 80 
~ BNII 160 150 160 185 180 185 180 185 195 205 235 240 
I 10 BKSW 450 I 395 395 380 380 410 410 420 475 425 440 460 

II I LPBN 

I 12 I MAYA 

!3 MEGA 
14 BBNI 
15 I BNGA 

16 I NISP 

17 I BBNP 
18 I PNBN 
19 I BNLI 

20 I BSWD 

~r-~~r-~-T~~-r~~r-~~+-~~~~-T~~-r~~r-~~~16~ 
475 

2150 2400 23 OO-:-:::--t-::-:-=:-:-t-----:-:~-t--7.:':7-_t__:~:_+__7_:~_+_~:_=____i 
1300 1220 1560 
420 I 455 I 510 I 620 I 570 725 I 640 I 775 I 740 I 870 I 1000 I 920 
770 I 690 I 670 I 740 I 790 700 I 700 I 710 I 800 I 730 I 820 I 850 
760 I 760 I 760 I 820 I 800 i 800 I 680 I 700 I 700 I 700 I 700 I 700 
480 I 465 I 510 I 520 I 430 470 I 445 I 460 I 480 I 550 I 540 I 580 
700 I 750 I 720 I 750 I 690 i 670 I 690 I 740 I 770 I 850 I 850 I 870 
410 I 420 420 I 480 I 450 I 450 I 450 I 450 I 530 I 550 I 600 I 700 

Sumber: Pusat Data Pasar Modal Universitas Gajah Mada 
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Lampiran 9. Return 5aham (Ri) Perbankan Tahun 2003 - 2006 

Return Sa ham (Ri) Tahun 2003 

No I Kode Jan Feb Mar Apr. May Jun i Jal Aag Sep Oct .. Nov .. .•..•• Dec 
1 i ANKB 0.0588 0 0 0.0278 0.0811 \ 0 0 0 0 0.0250 -0.0244 0 
2 i fNPC 0.5 0.3333 -0.25 0 0.3333 I 0 0.75 0.1429 0.5 I -0.1667 0.2 
3 i BBIA -0.0357 -0.0370 0.0385 -0.0741 -0.08 I -0.0435 0.0455 0.1304 0.0769 -0.25 0 0.0476 
4 BABr -0.1765 0.0714 0.0333 -0.0323 -0.0333 i 0.0345 -00333 0 -0.0690 00741 0 0.1034 
5 BBCA -0.1 0.1 -0.1111 0.1023 0.0928 I 0.0849 -0.0348 0.05 j 1 0.1538 0.0444 -0.0638 0.0076 
6 BCIC 0 0.3571 0.2105 0.0435 0 I 0.0417 -004 O.04i i -0.04 0.0417 0 0 
7 BDMN 0.1852 0.2813 0.3171 0.0370 ' -0.0893 i 0,2353 -0.0952 -0.1053 0.3725 0.0571 -0.0405 0.1408 

~ BEKS -0.1667 0.2 -0,0556 o ro.235} i -00952 0 0 -0.0526 0.0556 -0.0526 0.0556 
9 BNII 0.5 -0.2667 0 0.4545 0,3750 I -0.1364 -0.0526 0.0556 0,2105 -0.1304 0 0.1 
10 BKSW -0.0968 -0.0214 -00146 0 o,o:no j -0.4071 0.1205 -0.0753 0.0581 -00659 -0.1176 -0.3333 
11 i LPBN -0.1731 0,9767 0.0588 0 0.1667 -0.0571 -0,0303 0,0938 -0.0476 -0.07 0.0753 -0.05 
12 I MAYA 0 0 0 0 0 0 0 0 0 0 0 0 
13 MEGA 0 0.0250 0.0244 0.0238 -0.0233 0.0476 -0,0227 -0.0233 0 -0.0476 0 0,15 
14 BBNI 0.5556 0.5 -0,0952 0.2842 0.2295 I 0.16 -0,2529 0,0385 0.2963 0.0571 -0.1892 0.4667 
15 BNGA 0.3077 -0.1765 -0,2143 -0.3636 0.1429 0 0 0,6250 -0.0769 0.5833 -0.1579 0.3750 
16 NISP 0.0625 -0.4941 -0.1163 0.0789 0.0488 0.0930 0.0213 0.1042 0.2075 0.0781 -00145 0.0735 
17 BBNP 0 -0.0370 -0.1538 0 0 ' 0.2727 0 0 0.0357 0 0 0 
18 PNBN -0.0556 0 0.0882 0.2703 0.0638 0.24 -0.0434 -0.0508 0.1250 -0.1\ 11 0.0357 -0.0172 
19 BNLI 0.2 0.1667 -0.4286 0 1 0 -0.1250 0 -0.1429 0,1667 0 -0.1429 
20 BSWD 0 -0.0323 0 0 0 0 0.0667 0.0313 0 0 0 0.0455 

Sumber: HasiI olahan penelitl 
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Return Saham (Ri) Tahun 2004 

No I Kode' Jan Feb .' Mar> . Apr May I Jun /J.I iAug · .. Sep.; 'Oct ·.Nov li;'".Dec 
I i ANKB -0.0250 -0.1026 -0.0571 -0.1212 I 0 -0.0345 0.0357 0 0.0345 0.0333 0 0 

- : 1NPC 0.0833 -0.6538 0 0 0 0.7778 -00625 0.6 -0.0833 0 0.5 0 -
3 i BBIA 0 0 01364 0.08 II -0.0741 0 0 0 0.04 0.1154 0.1379 0 
4 I BABP -0.1250 0.0357 01034 -0.0625 0 0.1 0.0303 -0.0588 0.0313 0.0303 0 0 
5 I BBCA -0.1429 -00702 00943 -0.0776 I 00654 0.0088 -0.0261 -0.3393 0.4865 0 0.0818 0.0252 
6 I BCIC -008 0.(\435 00417 -0.04 . -00833 -0.0909 0 0 -0.05 -0.1053 -0.1765 0 
7 I BDI\1N 0.1235 0.2198 01802 -0.0916 -0.0672 0.1532 0.0469 0.1119 -0.0403 -0.0909 0.3692 -0.0169 

--
8 I BEKS 0.1053 0.0952 0.1304 -0.1154 0.0435 0 0.2083 -0.0345 0.0357 0.1034 0.0938 -0.1714 
9 ! BNII 0.2273 -00741 016 -0.0690 0.0370 -0.0357 0.1852 0 0.0938 0.0286 0.0278 0 
10 i BKSW -0.1 -0.2 o 1111 -0.1 I 0 0 0 0 O.llll -0.1 0.0833 -0.1282 
II i LPBN 0.1053 0.2857 -0.1481 0.0870 0.0960 -0.1606 -0.0870 0.1143 -0.0598 0.0455 0.1304 0.0385 
12 ! MAYA 0.0690 -0.1613 0 0.2308 -0.0625 0 -0.1667 0.24 0.1613 0 0.1111 0 
13 I MEGA 0 0.1304 0.3077 -0.1471 -0.1034 • -0.0769 c 0.0625 0.1765 0.2167 -0.0548 0.1304 0 
14 I BBNI 0.1364 -0.08 0.1304 -0.1346 -0.0222 10.1136 -00816 0.1556 0.0385 0.2037 0.0303 0 
15 i BNGA 1.1818 -0.4375 1.0370 0.1818 -00923 0.0508 -0.0323 0.1 0.0606 0.3143 0 0 
16 I NISP 0.0411 0.2632 0.0938 -0.0476 -0.05 : 0.0316 0.0714 0.0476 0.1818 0.0769 0.1071 0 
17 I BBNP -0.0345 0 0 0 0 ' -0.0714 . 0.0385 0.0370 -00357 0.0370 0 0 
18 i PNBN 0.2105 0 0.0435 -0.1944 -0.1207 0.0784 -0.0364 0.1698 0.1452 0.1549 0.0244 0 
19 I BNLI 1.5 14 0.6111 0.9655 0.4912 0.0882 0.0541 -0.0256 0.0526 -0.1250 -0.1429 0 
20 i BSWD 0.0145 0 0.0286 0 -0.0278 0.0714 . 0 0 0.04 0.0256 0 0 

Sumber: Hasil olahan peneliti 
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Return Saham (Ri) Tahun 2005 

No Kode Jan Feb Mar . Apr May Jun i Jul I·· Aug Sep Oct Nov .:.Dec 
! 1 ANKB 0 -00065 0 0.0390 -00375 0.0519 0.061.' 0 -0.0465 0.0122 0 0 

2 INPC -0.0303 -00625 -0.1333 -0.2308 0 -0.4 0.0833 -0.1538 0.0909 0 0 0 
3 BBIA -0.0303 0.0125 0.0494 0.0824 -0.0761 1-00118 0.1190 -0.0213 0.0217 I 0.0319 -0.0206 0 

+1 :~~: 0.0588 -0.0278 0.0571 -0.1351 0.1250 1-0.1667 -0.0667 0.0714 0 I -00333 0 -0.1724 
-0.0574 o 1391 0.0382 -00956 0.1301 I 0.0360 0.0139 -0.0616 0.0073 . -00652 0.0233 0.0303 

6 BCIC 0.1429 0.0625 -0.0588 0.1875 -0.4211 i I -0.0455 -0.1905 0 I 0 -0.1176 0.0667 

~7 BDMN 0.0171 0.0730 -00052 -0.0211 0.0376 0.0155 -0.0306 -0.0526 -0.1056 I -0.0248 -0.0064 (l2179 

8 BEKS -0.0690 C.0370 0.0714 0 -0.1250 I 0.0476 0 0 0.24 I -0.2581 -0.1739 0.7368 
9 BNI! 0.0270 0.0526 0 -0.1 0.0278 i -0.0541 0.0571 -0.1351 0 1-00313 0.1290 -0.1143 
10 BKSW 0.2941 0.25 03273 0.0411 -0.0263 ; -(l.1351 -0.0313 . 0.0161 0.0317 I 0.0154 0.1')606 0.1429 

I 11 LPBN 0.2444 0.1190 -0.1596 0.1772 0 i 0.2688 0.2881 0 0.0132 I 0.0130 0.0192 -00692 
12 MAYA C 0 0 0 0 I -0.3250 -0.0741 -008 0 I 0.2609 0 0.20fi9 

13 MEGA 0 0.0513 0.1707 -0.4792 0.0960 0.1606 0.0126 i 0.0932 0.0170 0.0559 0.1905 -0.0889 
14 BBNI -0.0328 0.0370 0.0238 -0.0814 0.0633 . 0.0060 -0.0296 I -0.0640 -0.0489 -00890 -0.0902 0.0579 
15 BNGA 0.0217 0.0638 -0.01 -0.0404 -0.0526 -0.0333 0.1609 i -0.0693 -0.1809 -0.0649 0.0139 0.1233 
16 NISP 0.0323 0.0625 0.0235 0.0115 0.0682 I 0.0426 -0.0918 i 0.0225 -001101 0 -0.1778 0.0405 
17 BBNP 0 0 0 0.0714 0 0 -0.0667 ! 0 0 0 0 0 
18 PNBN 0.0119 0.2235 -0.0865 -0.0211 -0.0323 I 0.0444 0.2340 I 0.0086 -0.1709 I -0.1443 -0.0964 0.12 
19 BNLI 0.0133 0 0.0132 0.0130 -0.0256 I -0.0395 -00137 I 0.0625 -0.0654 I -0.2657 -0.0762 0.4845 

20 BSWD 0 0 0 0 0 I 0 0 I 0 0 I 0 0.05 0 
Sumber: Hasil olahan penelitl 



75 

Return Saham (Ri) Tahun 2006 

No Kode Jan .'. 'Feb . Mar Apr .1 May I .. Jun J J.I .. AlIg 'Sep I,·. Oct 'Nov";; I ,Dec 

1 ANKB 0,0120 0,0476 0,0341 0 i 0 I 0 0,0220 0 0,0753 0,0300 0,0291 0,0094 
2 INPC 0 0 0 0.1 I 0 , -0.090S< 0 -0.1 0.1111 0 I -0.2 0.1250 
3 BBIA 0.0105 0.0104 -0.0722 0.0667 : 0 -0.041- 0 0.0109 0 0 I 0.0215 0.0211 

4 BABP -0.0833 -0.1818 0 0.0556 I 0 -0.1053 -0.3529 0.3636 0 0 I -0.2 0.5 
5 BBCA 0.0662 -0.0069 0.1597 0.0479 I -0.0629 0 0.0183 0.0898 0.0604 -0.0363 0.1398 -0.0189 
6 BCIC 0 -0.1250 0.0714 0 I -0.2 0 0.25 0 _0 0.0909 0.0833 0.0769 I 

7 BDMN -0.0211 -0.0806 0.1228 0.0313 ! -0.0707 -0.0543 -0.0230 0.1529 0.0816 0.1226 0.0504 0.08 
8 BEKS 0.0606 -0.2 0.0714 -0.2 -0.1250 0.0476 -0.0909 -0.3 0.2857 -0.1667 0.1333 -0 (l~88 

9 BN'I 0.0323 -0.062:' 0.0667 0.1563 -0.0270 0.0278 -0.0270 0.0278 0.0541 0.0513 0.1463 J.0213 
10 BKSW 0.1250 -0.1222 0 -0.0380 I 0 0.0789 . 0 0.0244 0.1310 -0.1053 0.0353 0.0455 
11 LPBN -0.1216 -0 1308 -0.0531 0.1028 I 0.0805 -0.1765 : -0.0667 0.1122 0.1284 -0.0244 I 0.2750 0.05'23 

12 MAYA 0 0 0 0.25 O.166i 0.085- , -0.1053 0.1471 0.0256 0 0.75 03571 

13 MEGA 0.0488 -0.0349 0.0120 0.1429 0 -0.0417 i 0.0543 -0.1031 0.0690 -O.Dl08 I -0.0217 -0.0667 

14 BBNI 0.0156 -0.0538 0.0407 0.0625 -0.1029 0.2787 I -0.0737 -0.0934 0.8130 0 1-0.1663 -0.0556 

15 BNGA 0.0244 0.0833 01209 0.2157 -0.0806 0.2719 1 -0.1172 0.2109 -0.0452 0.1757 0.1494 -0.08 

16 NISP 0 -0.1039 -0.0290 0.1045 0.0676 -0.1139 ! 0 0.0143 0.1268 -00875 I 0.1233 0.0366 

17 BBNP 0.0857 0 0 0.0789 -0.024-4 0 i -0.15 0.0294 0 0 0 0 
18 PNBN 0.1429 -0.0313 0.0968 0.0196 -0.1731 0.0930 I -0.0532 0.0337 0.0435 0.1458 -0.0182 0.0741 
19 BNLI -0.0278 0.0714 -0.04 0.0417 -0.08 -0.0290 I 0.0299 0.0725 0.0405 0.1039 I 0 0.0235 

20 BSWD -0.0238 0.0244 0 0.1429 -0.0625 0 ! 0 0 0.1778 0.0377 I 0.0909 0.1667 
Sumber: Hasil oIahan peneliti 

.--' 
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Lampiran 10 

Beta Saham Perusahaan Pl"!rbankan Tahun 2003 - 2006 

Sumber: Hasil olahan peneliti 
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Lampiran 11 

Hasil Analisis Regresi, Uji AsumsiKIasik, daifUjillipofesis 

Descriptive Statistics 

Mean Std. Deviation N 
BETA .378354 .4032401 80 
ROA .017678 .0364266 80 
ROE .152266 .1606833 80 
PER .165199 .1572682 80 
DER .109049 .0543113 80 

COrT1!lations 

BETA ROA ROE PER DER 
PcnrRon Corrolation OETA 1.000 .177 .210 .197 -.216 

ROA .177 1.000 ,631 -.031 -.474 
ROE 210 .631 1.000 -.131 -.343 
PER .197 -.031 -.131 1.000 .188 
DER -.2~6 -.474 -.343 .188 1.000 

Sig. (I-tailed) BETA .058 .031 .040 .027 
ROA .058 .000. .394 .000 
ROE .031 .000 .123 .001 
PER 040 J\)4 .12:1 040 
DEH .027 .000 .001 .048 

N BETA 80 80 80 80 80 
ROA 00 00 00 80 80 
ROE 

/ 

I 
80 80 80 80 80 

PER 80 I eo 80 M M 
DER 80 80 80 80 80 

Variables Entered/Removed> 

Variables ' Variables 
Model Entered· Removed· Method 
1 DER, PEf\ Enter 

ROE,ROA 

a. All requested variables entered. 

b. Dependent Variaf:ole: BETA 
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Model Summary 

C1ange Statistics 
Adjusted Std. Error of R Square I 

j S'9 F Change Model R R Square R~uare the Estimate Chanae F C1snge i df1 ,,'2 
1 .364" .132 .086 .3854962 .132 2.860 i 4 75 i .029 

a. Predictors: (Constant), DER; PER, ROE, ROA 

AN ovAi' 

Sum of I 

Mode', Squares df Mean Square F Sig. 
1 Regrdssion 1.700 4 425 2.860 .029" 

Residual 11.146 75 .149 
Total 12,846 79 .' 

a. Predictors: (Constant), DER, PER, ROE, ROA 

b. Dependent Variable: BETA 

Coefficients' 

i Unsiaridcirdized Stanqardized 
I Coefficients Coefficients Correlations Collineari~ Statistics I 

Model i B Std. Error Beta t Sig. Zero-order Partial ! Part Tolerance VIF 
1 (Constant) '. .377 .131 2.888 .005 

ROA 
! 

-.462 1.655 -.042 -.279 .781 .177 -:032 -.030 .517 1.933 . 
ROE .491 .352 .196 1.395 .167 .210 .159 .150 .589 1.699 
PE;R .673 .284 .262 2.370 .020 .197 .264 .255 .943 1.060 

" 

DER -1.616. .926 -.218 -1.746 .085 -.216 -,198 -.188 .744 1.344 

a. Dependent Variable: BETA 
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"CoMrrc/ent Correlatiom:" 

Model DER PER ROE ROA 
1 Correlations DER 1.000 -.190 .037 .369 

PER -.190 i· 1.0:lQ .134 -.132 
ROE .037 .134 1.000 -.574 
ROA .369 -.132 -.574 1.000 

Covariances DER .857 -4.99E-02 1.192E-02 .566 
PER -4.99E-02 1l.00SE-02 1.343E-02 -6.20Ec02 
ROE 1.192E-02 ,1.343E-02 .124 -.334 
ROA .566 -6.20E-02 -.334 2.740 

a. Dependent Variable: BETA 

Collinearity Diagnosticlf 

Condition VariancePr:qportions-

Model Dimension Eigem'alue Index (Constant) ROA ROE PER DER 
1 1 3.296 1.000 .01 .01 .02 .03 .01 

2 1.064 1.760 .00 .20 .05 .05 .02 
3 .379 2.947 .02 .11 .10 .71 .04 
4 194 4.125 .03 .59 .76 .22 .08 
5 6.682E-02 7.023 .94 .09 .07 .01 .84 

II. Depondent Variable: BETA 

Modol 5u",,,,n,Y' 

Adjusted Std. Error of Durbin-W 
Model R R Square R Square the E$tim!lte alson 
1 .364" .132 . olla .3854962 1.872 

a. Predictors: (Constant). DER. PER, RbE,ROA 

b. Dependent Variable: BETA 

CoefficientS' 

Unstandardized Standardized 
Coefficients Coefficients 

Model B Std. Error Beta t SiQ. 
1 (Constant) .377 .131 2.868 .005 

ROA -A62 1.655 -.042 -.279 .781 

ROE .491 .352 .196 1.395 .167 

PER .673 .284 .262 2.370 .020 

DER -1.616 .926 -.218 . -1;746 .085 

a. Dependent Variable: BETA 
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Residuals Statistics" 
. 

Minimum Max:mum Mean Std. Deviation N 
Predicted Value -.3085e8 .694253 .378354 .1466960 80 
Residual -.949964 .589505 .000000 .3756100 80 
Std. Predicted Value -4.662 2.153 .000 1.000 80 
Std. Residual -2.464 1.529 .000 .974 60 

a. Dependent Variable: BE r A 

Residuals Statistics" 

Minimum Maximum Mean Std. Deviation N 
Predicted Value -.308508 .694253 .376354 .1466960 60 
Std. Predicted Value -4.CtJ2 2.1 !>3 .000 1.000 80 
Standard Error of 

.0446309 .3142122 .0612719 .0521230 80 Predicted Value 

Adjusted Predicted Value -.224997 1.570036 .367824 .2004668 60 
'ReSldual -.949964 .569505 .000000 .3756100 80 
Std. RtlSldlllll ·2.464 1.520. '.000 .074 eo 
Stud. Residual -2.505 1.545 -.003 1.001 60 
DeleteQResidual -1.016236 .656397 -.009470 .4123830 80 
Stud. DolBtod RB5iduai -2.600 1.560 -.005 1.006 80 

Mahaf. Distance .071 73.455 3.950 9.608 80 

Cook's Distance .000 1.310 .028 .148 80 

Centered leverage Value .001 .930 .050 .122 80 

a. Dependent Variable: B<:TA 

Charts 

Scatterplot 

Dependent Variable: . BETA 
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