Lampiran 1

Tanggal IPO | Kode Nama Perusahaan Industri
19/12/2007 | COWL | Cowell Development Tbk Property and Real Estate
19/12/2007 | DGIK | Duta Graha Indah Tbk Building Construction
18/12/2007 | ITMG | Indo Tambangraya Megah Tbk Coal Mining
12/12/2007 | CSAP | Catur Sentosa Adiprana Tbk Retail Trade

4/12/2007 | JKON | Jaya Konstruksi Manggala Pratama Tbk | Building Construction
12/11/2007 | JSMR | Jasa Marga (Persero) Tbk Toll Road, Airport, Harbor
8/11/2007 | PTSN | Sat Nusapersada Tbk Electronics
7/11/2007 | CTRP | Ciputra Property Tbk Property and Real Estate
6/11/2007 | ACES | Ace Hardware Indonesia Tbk Retail Trade
29/10/2007 | WIKA | PT Wijaya Karya (Persero) Tbk Building Construction
10/10/2007 | GPRA | Perdana Gapuraprima Tbk Property and Real Estate
26/09/2007 | DEWA | Darma Henwa Tbk Construction
22/06/2007 | MNCN | Media Nusantara Citra Tbk Advertising, Printing & Media
18/06/2007 | SGRO | Sampoerna Agro Tbk Plantation
15/06/2007 | BKDP | Bukit Darmo Property Tbk Property and Real Estate
31/05/2007 | WEHA | Panorama Transportasi Tbk Transportation
28/05/2007 | BISI | Bisi International Tbk Corps
29/11/2006 | FREN | Mobile-8 Telecom Tbk Telecommunication
28/11/2006 | CPRO | Central Proteinaprima Tbk Fishery
16/10/2006 | TRUB | Truba Alam Manunggal E. Tbk Building Construction
13/09/2006 | IATA | Indonesia Air Transport Tbk Transportation
25/07/2006 | TOTL | Total Bangun Persada Tbk Building Construction
12/7/2006 | RUIS | Radiant Utama Interinsco Tbk Other Trade, Service & Investment
19/04/2006 | RAJA | Rukun Raharja Tbk Other Trade, Service & Investment
3/2/2006 | BTEL | Bakrie Telecom Tbk Telecommunication
29/09/2005 | EXCL | Excelcomindo Pratama Tbk Telecommunication
10/11/2004 | MAPI | Mitra Adiperkasa Tbk Retail Trade
1/11/2004 | AKKU | Aneka Kemasindo Utama Tbk Plastic & Packaging
4/10/2004 | IDKM | Indosiar Karya Media Tbk Advertising, Printing & Media
15/07/2004 | SQMI | Sanex Qianjiang Motor Intl Tbk Automotive & Components
2/7/2004 | PJAA | Pembangunan Jaya Ancol Tbk Restaurant, Hotel & Tourism
7/6/2004 | ENRG | Energi Mega Persada Tbk Crube Petroleum & Natural
14/05/2004 | BTEK | Bumi Teknokultura Unggul Tbk Other Agriculture
18/03/2004 | ADHI | Adhi Karya (Persero) Tbk Building Construction
12/8/2002 | GEMA | Gema Grahasarana Tbk Whole Sale
16/07/2002 | SCMA | Surya Citra Media Tbk Advertising, Printing & Media
19/06/2002 | SUGI | Sugi Samapersada Tbk Automotive & Components
21/03/2002 | FPNI | Fatrapolindo Nusa Industri Tbk Plastic & Packaging
20/03/2002 | CITA | Cita Mineral Investindo Thk Metal & Mineral Mining
18/01/2002 | FISH | FKS Multi Agro Tbk Whole Sale
18/01/2002 | ANTA | Anta Express Tour & Travel Se Restaurant, Hotel & Tourism
17/01/2002 | FORU | Fortune Indonesia Tbk Advertising, Printing & Media
28/12/2001 | LMAS | Limas Centric Indonesia Tbk Computer & Services
1/11/2001 | CENT | Centrin Online Tbk. Computer & Services
22/10/2001 | RODA | Roda Panggon Harapan Tbk. Property and Real Estate
16/10/2001 | PYFA | Pyridam Farma Tbk Pharmaceuticals
20/07/2001 | AIMS | Akbar Indo Makmur Stimec Tbk Whole Sale
18/07/2001 | LAMI | Lamicitra Nusantara Tbk Property and Real Estate
22/06/2001 | WAPO | Wahana Phonix Mandiri Tbk Whole Sale
11/12/2000 | GMTD | Gowa Makassar Tourism Dev. Tbk Property and Real Estate
30/03/2000 | KPIG | Kridaperdana Indahgraha Tbk Property and Real Estate




Tanggal IPO Kode Nama Perusahaan Underpricing | Rasio P/E | first-day tradable |Vol Umur Kepem.iliknn Kinerja Operasi Kinerja Sah
Share turnover IPO | Per I Manajerial ROA OIA ORA 12 Bulan | 24 Bulan | 36 Bulan
19/12/2007| COWL |Cowell Development Tbk 0.70 34.13 6.94% 24 26 0.00% 0.04 0.05 0.18| 304.32% 60.40%| -59.65%
19/12/2007 DGIK _|Duta Graha Indah Tbk -0.09 16.35 43.44% 24 25 2.89% 0.01 0.02 -0.12] -45.52%| -53.26%| -64.89%
18/12/2007| ITMG_|indo Tambangraya Megah Tbk 0.40 42.10 37.06% 24 20 0.02% 0.15 0.14 0.03 11.20% 56.96% 81.11%
12/12/2007| CSAP__|Catur Sentosa Adiprana Tbk 0.10 17.72 31.06% 24 24 9.50% 0.00 0.00 0.03 48.46%| -53.67%| -66.98%
4/12/2007| JKON |laya Konstruksi Manggala Pratama Tbk 0.59 53.38 17.83% 24 25 4.43% 0.03 0.00 -0.82 99.96%| -37.32%| -55.14%
12/11/2007| ISMR_|lJasa Marga (Persero) Tbk 0.21 46.48 52.63% 24 29 0.01% 0.02 0.03 0.03] -27.60% -7.45% 35.88%
8/11/2007| PTSN |Sat Nusapersada Tbk 0.10 5.56 49.99% 24 17 0.00% -0.04 -0.06 -0.73 19.80%| -70.56%| -91.33%
7/11/2007| CTRP__|Ciputra Property Tbk -0.13 46.05 30.42% 24 13 0.00% 0.04 -0.03 -0.11| -57.06%| -47.94%| -47.43%
6/11/2007| ACES |Ace Hardware Indonesia Tbk 0.20 25.00 50.20% 24 12 0.00% 0.02 -0.09 -2.00 48.76% 63.92%| 105.42%
29/10/2007| WIKA |PT Wijaya Karya (Persero) Tbk 0.33 25.80 36.56% 24 47 0.00% 0.00 0.01 -0.13| -33.27%| -30.99% -4.49%
10/10/2007| GPRA |Perdana Gapuraprima Tbk 0.11 37.94 30.10% 24 20 0.00% 0.01 0.03 0.03 47.07%| -39.58%| -72.03%
26/09/2007| DEWA |[Darma Henwa Tbk 0.69 133.60 5.68% 24 16 0.00% 0.01 -0.02 0.09] -31.35%| -63.23%| -91.51%
22/06/2007] MNCN |Media Nusantara Citra Tbk 0.04 26.21 30.68% 24 18 0.00% -0.01 -0.01 -0.10] -47.11%| -80.49%| -67.40%
18/06/2007| SGRO |Sampoerna Agro Tbk 0.08 5.12 48.90% 24 14 0.00% 0.01 -0.03 -0.41 35.84%| -22.26%| -30.83%
15/06/2007| BKDP__[Bukit Darmo Property Tbk 0.70 470.90 0.01% 24 18 10.00% -0.01 0.00 0.09 -8.92%| -52.30%| -50.29%
31/05/2007| WEHA |Panorama Transportasi Tbk 0.69 48.43 21.89% 24 6 0.70% 0.00 0.01 0.47] -36.93%| -56.96%| -70.02%
28/05/2007 BISI Bisi International Tbk 0.70 39.95 16.66% 24 24 0.00% 0.02 -0.06 -0.53]| 1112.87%] 575.09%| 288.60%
29/11/2006| FREN |Mobile-8 Telecom Tbk 0.24 180.93 36.88% 12 4 0.00% 0.06 0.10 0.08] -29.59%| -81.44%| -83.93%
28/11/2006| CPRO_|Central Proteinaprima Tbk 0.68 11.22 8.35% 12 26 0.00% -0.07 -0.08 -1.09 51.96%| -54.85%| -75.77%
16/10/2006| TRUB |Truba Alam Manunggal E. Tbk 0.64 83.34 19.19% 12 5 0.00% 0.04 0.08 0.11] 481.51%| -31.85%| -38.09%
13/09/2006 IATA _|Indonesia Air Transport Tbk 1.00 10.46 23.83% 12 38 0.00% -0.06 -0.09 0.13] -36.82%| -73.95%| -74.26%
25/07/2006| TOTL |Total Bangun Persada Tbk 0.04 19.37 31.35% 12 36 5.58% -0.06 -0.06 -0.56 24.39%| -53.94%| -65.59%
12/7/2006 RUIS _|Radiant Utama Interinsco Tbhk 1.00 12.65 7.77% 12 31 0.00% -0.04 -0.05 -0.29]| -18.62%| -28.29%| -26.82%
19/04/2006 RAJA _IRukun Raharja Tbk 0.50 1,101.06 2.63% 12 13 0.25% 0.00 -0.02 0.09 72.70%| -60.30%| -49.46%
3/2/2006 BTEL _{Bakrie Telecom Tbk 0.41 55.21 28.12% 12 13 0.00% 0.14 0.09 0.10 13.30% 8.99%| -69.63%
29/09/2005 EXCL |Excelcomindo Pratama Tbk 0.15 -71.98 16.30% 8 9 0.00% 0.01 -0.17 0.03] -37.61%| -58.79%| -48.14%
10/11/2004| MAPI_|Mitra Adiperkasa Tbk 0.12 10.57 23.01% 12 S 0.00% 0.01 0.03 -0.23 21.27%| -28.29%| -61.20%
1/11/2004| AKKU [Aneka Kemasindo Utama Tbk 0.02 18.24 46.59% 12 3 0.65% 0.00 0.08 0.06] -76.95%| -93.51%| -89.94%
4/10/2004| IDKM |Indosiar Karya Media Tbk 0.23 23.56 4.88% 12 13 0.00% -0.25 -0.18 0.17| -54.48%| -65.41%] -77.68%
15/07/2004| SQMI |Sanex Qianjiang Motor Intl Tbk 0.06 56.25 54.58% 12 4 0.60% -0.08 -0.09 -0.26| -78.13%| -96.40%| -70.46%
2/7/2004 PJAA |Pembangunan Jaya Ancol Tbk 0.00 8.86 56.70% 12 12 0.00% -0.02 0.01 -0.09| -27.16%| -10.63%| -57.41%
7/6/2004| ENRG Energi Mega Persada Tbk 0.50 76.78 16.72% 12 1 4.71% -0.03 -0.08 -0.37 80.35% 59.78% -4.02%
14/05/2004 BTEK _|Bumi Teknokultura Unggul Tbk 0.68 64.22 65.48% 12 3 8.70% 0.02 0.05 -0.12| -91.77%] -91.63%| -85.76%
18/03/2004| ADHI_|Adhi Karya (Persero) Tbk 0.23 17.25 20.12% 12 47 0.00% 0.00 0.02 -0.05] 257.59%| 126.60% 43.66%
12/8/2002| GEMA |Gema Grahasarana Tbk -0.24 7.27 17.08% 17 18 10.26% -0.10 -0.07 0.19] -52.60%| -74.16%| -75.94%
16/07/2002| SCMA |Surya Citra Media Tbk 0.05 5.96 15.55% 17 3 0.00% 0.03 0.02 0.231 -48.92%| -74.00%| -74.09%
19/06/2002 SUGI _ |Sugi Samapersada Tbk 0.67 102.97 0.65% 17 12 0.00% -0.05 -0.03 0.06] 105.71% 63.19% 18.12%
21/03/2002 FPNI__|Fatrapolindo Nusa Industri Tbk 0.10 4.48 18.88% 17 15 19.58% -0.19 -0.26 -0.35 -2.92%| -72.57%| -72.22%
20/03/2002 CITA __|Cita Mineral Investindo Tbk 0.70 370.62 1.75% 17 10 0.30% -0.02 -0.12 0.21| 104.30% 20.69% -3.63%
18/01/2002 FISH FKS Multi Agro Tbk 0.28 15.10 45.93% i7 10 0.00% 0.02 0.03 5.23| -18.10%| -29.56%| -58.21%
18/01/2002| ANTA [Anta Express Tour & Travel Se 0.68 37.58 0.00% 17 30 0.00% -0.04 -~ -0.06 0.53| -25.12%| -80.83%] -82.31%
17/01/2002| FORU |Fortune Indonesia Tbk 0.69 37.13 0.18% 17 32 0.00% -0.02 -0.01 0.57 23.49%| -33.13%| -52.03%
28/12/2001| LMAS [Limas Centric Indonesia Tbk 0.46 -44.51 52.37% 31 5 0.00% 0.11 0.15 0.32 56.05% 14.34%| -42.71%
1/11/2001| CENT |Centrin Online Tbk. 2.04 38.38 28.79% 31 14 0.02% 0.01 -0.01 0.07 28.50%| -82.98%| -85.33%
22/10/2001| RODA |Roda Panggon Harapan Tbk. 2.71 30.51 21.95% 31 17 0.02% -0.01 -0.03 -0.02] -73.17%| -83.53%| -93.22%
16/10/2001 PYFA _|Pyridam Farma Tbk 0.90 9.00 9.67% 31 25 23.08% -0.01 -0.02 0.06 57.47%| -41.36%| -86.38%
20/07/2001| AIMS |Akbar Indo Makmur Stimec Tbk 1.92 59.39 26.07% 31 4 5.23% 0.01 0.03 -1.93| -63.32%| -90.06%| -94.03%
18/07/2001 LAMI |Lamicitra Nusantara Tbk 0.92 38.68 14.88% 31 13 0.01% -0.02 -0.06 -0.08| -48.36%| -78.10%| -89.96%
22/06/2001| WAPO {Wahana Phonix Mandiri Tbk 1.89 4.00 17.98% 31 8 0.20% -0.05 -0.05 -1.29] -91.55%| -91.81%| -97.35%
11/12/2000| GMTD |Gowa Mak Tourism Dev. Tbk 0.83 10.39 36.09% 18 9 0.00% -0.09 -0.01 0.03] -76.58%| -23.59%| -59.19%
30/03/2000 KPIG _|Kridaperdana Indahgraha Thk 1.90 2.75 16.80% 18 10 0.00% 0.14 0.00 0.15] -56.43%| -93.86%| -97.17%
Rata-Rata 55.71% 68.28 25.43% 19.55 17 2.09% -0.01 -0.02 -0.04 35.51%| -26.37%| -45.90%
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Regression

Variables Entered/Removed

Model

Variables
Entered

Variables

Removed Method

Kep Manj, P/E
Ratio, Umur,
Underpricing,
V_IPO, Share
Turnover®

.|Enter

a. All requested variables entered.

Model Summary®

Adjusted R |Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .447% .200 .091 .06506 1.635

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO,
Share Turnover
b. Dependent Variable: ROA

¢ vendure]



ANOVA"

Model Sum of Squares df Mean Square F Sig.

1 Regression .047 6 .008 3.590 .004°
Residual .096 44 .002
Total 143 50

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO, Share
Turnover

b. Dependent Variable: ROA

Coefficients®
Standardized
Unstandardized Coefficients | Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -.078 .055 -1.425 161
Underpricing .009 .039 031 230 .819 974 1.027
P/E Ratio 351 .000 123 4.845 .001 .865 1.156
Share Turnover .090 .058 227 1.541 131 .838 1.193
V_IPO 023 .001 260 1.891 065 964 1.037
Umur -220 .001 -.046 -331 742 928 1.077
Kep Manj -.400 192 -.287 -2.087 .043 964 1.037

a. Dependent Variable: ROA




Collinearity Diagnostics”

Condition Variance Proportions
Model Dimension |Eigenvalue Index (Constant) | Underpricing | P/E Ratio |Share Turnover| V_IPO Umur | Kep Manj
1 1 4.659 1.000 .00 .00 .01 .01 .00 .01 .01
2 .907 2.267 .00 .00 75 .02 .00 .00 .00
3 818 2.387 .00 .00 .00 .01 .00 .00 .92
4 352 3.637 .00 .00 .03 .29 .00 46 .02
5 157 5.445 01 .05 A3 .54 15 43 .01
6 .088 7.288 .01 28 .05 .01 .63 01 .02
7 .020 15.262 .98 .67 .04 A1 22 .09 .01
a. Dependent Variable: ROA
Residuals Statistics®
Minimum | Maximum | Mean | Std. Deviation N
Predicted Value -.0921 .0540 -.0061 .03052 51
Residual -.21395 15388 .00000 06103 51
Std. Predicted Value -2.818 1.970 .000 1.000 51
Std. Residual -3.288 2.365 .000 938 51

a. Dependent Variable:

ROA




Charts

Scatterplot

Dependent Variable: ROA
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a. Lilliefors Significance Correction




Regression

Variables Entered/Removed

Model

Variables
Entered

Variables
Removed

Method

Kep Manj, P/E
Ratio, Umur,
Underpricing,
V_IPO, Share

Turnover”

.|Enter

a. All requested variables entered.

Model Summary”

Adjusted R |Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 475° 226 120 .07053 1.958

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO,
Share Turnover

b. Dependent Variable: OIA




ANOVA"

Model Sum of Squares df Mean Square F Sig.

1 Regression .106 6 .018 3.549 048"
Residual 219 44 .005
Total 285 50

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO, Share
Turnover

b. Dependent Variable: OIA

Coefficients®
Standardized
Unstandardized Coefficients | Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -.110 .059 -1.847 .072
Underpricing 011 .043 .035 261 795 974 1.027
P/E Ratio 430 .000 .146 1.023 312 .865 1.156
Share Turnover 156 .063 358 1.469 078 .838 1.193
V_IPO .002 .001 214 1.586 120 964 1.037
Umur -.303 .001 .000 -.004 997 928 1.077
Kep Manj =572 208 -442 -2.791 .020 964 1.037

a. Dependent Variable: OTA




Collinearity Diagnostics®

Condition Variance Proportions
Model Dimension |[Eigenvalue Index (Constant) | Underpricing | P/E Ratio |Share Turnover| V_IPO Umur | Kep Manj
1 1 4.659 1.000 .00 .00 .01 .01 .00 01 .01
2 907 2.267 .00 .00 75 .02 .00 .00 .00
3 818 2.387 .00 .00 .00 .01 .00 .00 .92
4 352 3.637 .00 .00 .03 .29 .00 46 .02
5 157 5.445 01 .05 A3 .54 15 43 .01
6 .088 7.288 01 .28 .05 .01 .63 01 .02
7 .020 15.262 .98 .67 .04 A1 22 .09 .01
a. Dependent Variable: OIA
Residuals Statistics®
Minimum | Maximum | Mean | Std. Deviation N
Predicted Value -.1031 .0524 -.0171 .03572 51
Residual -.15686 12185 .00000 06616 51
Std. Predicted Value -2.410 1.945 .000 1.000 51
Std. Residual -2.224 1.728 .000 938 51

a. Dependent Variable:

OIA




Scatterplot

Dependent Variable: OIA
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Regression Standardized Residual
Tests of Normality
Kolmogorov-Smirnov* Shapiro-Wilk
Statistic df Sig. Statistic df Sig.
Unstandardized 070 511 2007 983 51 677
Residual

a. Lilliefors Significance Correction




Regression

Variables Entered/Removed

Model

Variables
Entered

Variables
Removed

Method

Kep Manj, P/E
Ratio, Umur,
Underpricing,
V_IPO, Share
Turnover®

.|Enter

a. All requested variables entered.

Model Summary”

Adjusted R |Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 203" 141 .099 33517 2.153

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO,
Share Turnover

b. Dependent Variable: ORA




ANOVA"

Model Sum of Squares df Mean Square F Sig.

1 Regression 2.191 6 .365 3.251 .032°
Residual 4.943 44 112
Total 7.134 50

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO, Share
Turnover

b. Dependent Variable: ORA

Coefficients®
Standardized
Unstandardized Coefficients | Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 126 282 446 .658
Underpricing -.017 202 -.013 -.085 933 974 1.027
P/E Ratio 568 171 311 4.079 .000 .865 1.156
Share Turnover -.309 .300 -.166 -1.030 309 .838 1.193
V_1PO -.005 .007 -.097 -.644 523 964 1.037
Umur 212 124 162 5.407 .000 928 1.077
Kep Manj -.120 451 -.003 -2.520 .042 964 1.037

a. Dependent Variable: ORA




Collinearity Diagnostics®

Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) | Underpricing | P/E Ratio |Share Turnover| V_IPO Umur | Kep Manj
1 1 4.659 1.000 .00 .00 .01 .01 .00 01 .01
2 907 2.267 .00 .00 75 .02 .00 .00 .00
3 818 2.387 .00 .00 .00 .01 .00 .00 .92
4 352 3.637 .00 .00 .03 .29 .00 46 .02
5 157 5.445 01 .05 A3 .54 15 43 .01
6 .088 7.288 01 .28 .05 .01 .63 01 .02
7 .020 15.262 .98 .67 .04 A1 22 .09 .01
a. Dependent Variable: ORA
Residuals Statistics®
Minimum | Maximum | Mean | Std. Deviation N
Predicted Value -.2169 .0149 -.0898 06181 51
Residual -1.82345 35016 .00000 31442 51
Std. Predicted Value -2.057 1.694 .000 1.000 51
Std. Residual -5.440 1.045 .000 938 51

a. Dependent Variable:

ORA




Scatterplot

Dependent Variable: ORA
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Regression Standardized Residual
Tests of Normality
Kolmogorov-Smirnov* Shapiro-Wilk
Statistic df Sig. Statistic df Sig.

Unstandardized 277 51 .070 557 51 .345
Residual

a. Lilliefors Significance Correction




Regression

Variables Entered/Removed

Model

Variables
Entered

Variables
Removed

Method

Kep Manj, P/E
Ratio, Umur,
Underpricing,
V_IPO, Share

Turnover”

.|Enter

a. All requested variables entered.

Model Summary”

Adjusted R |Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 2787 077 .049 1.89141 2.089

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO,
Share Turnover

b. Dependent Variable: K Saham12




ANOVA(b)

Sum of Mean
Model Squares df Square F Sig.
1 Regression 13.134 6 2.189 612 .719(a)
Residual 157.408 44 3.577
Total 170.542 50

a Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO, Share Turnover

b Dependent Variable: K Saham12

Coefficients®
Standardized
Unstandardized Coefficients | Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -.508 1.591 -.320 751
Underpricing -.834 1.140 -.107 -731 468 974 1.027
P/E Ratio 488 .002 .009 056 956 .865 1.156
Share Turnover =791 1.691 -.168 -1.059 295 .838 1.193
V IPO 010 .040 .037 253 .801 964 1.037
Umur 024 .025 .143 951 347 928 1.077
Kep Manj -.185 5.571 -.084 -.572 570 964 1.037

a. Dependent Variable: K Saham12




Collinearity Diagnostics®

Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) | Underpricing | P/E Ratio |Share Turnover| V_IPO Umur | Kep Manj
1 1 4.659 1.000 .00 .00 .01 .01 .00 01 .01
2 907 2.267 .00 .00 75 .02 .00 .00 .00
3 818 2.387 .00 .00 .00 .01 .00 .00 .92
4 352 3.637 .00 .00 .03 .29 .00 46 .02
5 157 5.445 01 .05 A3 .54 15 43 .01
6 .088 7.288 01 .28 .05 .01 .63 01 .02
7 .020 15.262 .98 .67 .04 A1 22 .09 .01
a. Dependent Variable: K Saham12
Residuals Statistics®
Minimum | Maximum | Mean | Std. Deviation N
Predicted Value -.9272 1.2610 3547 51252 51
Residual -1.46353] 10.29305 .00000 1.77430 51
Std. Predicted Value -2.501 1.768 .000 1.000 51
Std. Residual - 774 5.442 .000 938 51

a. Dependent Variable: K Saham12




Scatterplot

Dependent Variable: K_Saham12
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Regression Standardized Residual
Tests of Normality
Kolmogorov-Smirnov* Shapiro-Wilk
Statistic df Sig. Statistic df Sig.

Unstandardized 287 51 157 556 51 431
Residual

a. Lilliefors Significance Correction




Regression

Variables Entered/Removed

Model

Variables
Entered

Variables
Removed

Method

Kep Manj, P/E
Ratio, Umur,
Underpricing,
V_IPO, Share

Turnover”

.|Enter

a. All requested variables entered.

Model Summary”

Adjusted R |Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 466" 237 .166 1.02361 2.054

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO,
Share Turnover

b. Dependent Variable: K Saham24




ANOVA"

Model Sum of Squares df Mean Square F Sig.

1 Regression 22.438 6 3.740 3.569 .020°
Residual 46.102 44 1.048
Total 68.540 50

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO, Share
Turnover

b. Dependent Variable: K Saham24

Coefficients®
Standardized
Unstandardized Coefficients | Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -1.841 .661 =977 334
Underpricing -314 417 -275 -3.509 013 974 1.027
P/E Ratio -.300 .001 -.079 -4.512 021 .865 1.156
Share Turnover -.337 377 -.359 -2.368 .034 .838 1.193
V_IPO .008 .021 .055 372 712 964 1.037
Umur 289 114 489 5.250 .000 928 1.077
Kep Manj -418 .015 -.143 -.968 338 964 1.037

a. Dependent Variable: K Saham24




Collinearity Diagnostics®

Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) | Underpricing | P/E Ratio |Share Turnover| V_IPO Umur | Kep Manj
1 1 4.659 1.000 .00 .00 .01 .01 .00 01 .01
2 907 2.267 .00 .00 75 .02 .00 .00 .00
3 818 2.387 .00 .00 .00 .01 .00 .00 .92
4 352 3.637 .00 .00 .03 .29 .00 46 .02
5 157 5.445 01 .05 A3 .54 15 43 .01
6 .088 7.288 01 .28 .05 .01 .63 01 .02
7 .020 15.262 .98 .67 .04 A1 22 .09 .01
a. Dependent Variable: K Saham24
Residuals Statistics®
Minimum | Maximum | Mean | Std. Deviation N
Predicted Value -.8722 3311 -.2637 26222 51
Residual -.92053 5.74279 .00000 96023 51
Std. Predicted Value -2.320 2.268 .000 1.000 51
Std. Residual -.899 5.610 .000 938 51

a. Dependent Variable: K Saham24




Scatterplot

Dependent Variable: K_Saham24
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Regression Standardized Residual

Tests of Normality

Kolmogorov-Smirnov*

Shapiro-Wilk

Statistic

df

Sig.

Statistic

df

Sig.

Unstandardized
Residual

521

51

066

592

51

.669

a. Lilliefors Significance Correction




Regression

Variables Entered/Removed

Model

Variables
Entered

Variables
Removed

Method

Kep Manj, P/E
Ratio, Umur,
Underpricing,
V_IPO, Share

Turnover”

.|Enter

a. All requested variables entered.

Model Summary”

Adjusted R |Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 473" 224 157 .65857 2.068

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO,
Share Turnover

b. Dependent Variable: K Saham36




ANOVA"

Model Sum of Squares df Mean Square F Sig.

1 Regression 15.083 6 2.514 3451 .034°
Residual 32.053 44 728
Total 47.136 50

a. Predictors: (Constant), Kep Manj, P/E Ratio, Umur, Underpricing, V_IPO, Share
Turnover

b. Dependent Variable: K Saham36

Coefficients®
Standardized
Unstandardized Coefficients | Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -1.022 554 -1.845 .072
Underpricing -.168 397 -.161 -3.624 .043 974 1.027
P/E Ratio .000 .001 -.027 -.172 .865 .865 1.156
Share Turnover -.357 .589 -.095 -.606 .548 .838 1.193
V_IPO 475 142 348 .873 388 964 1.037
Umur 015 .009 258 4.737 .019 928 1.077
Kep Manj -279 1.940 -171 -3.175 .046 964 1.037

a. Dependent Variable: K Saham36




Collinearity Diagnostics®

Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) | Underpricing | P/E Ratio |Share Turnover| V_IPO Umur | Kep Manj
1 1 4.659 1.000 .00 .00 .01 .01 .00 .01 .01
2 907 2.267 .00 .00 75 .02 .00 .00 .00
3 818 2.387 .00 .00 .00 .01 .00 .00 .92
4 352 3.637 .00 .00 .03 .29 .00 46 .02
5 157 5.445 01 .05 A3 .54 15 43 .01
6 .088 7.288 .01 .28 .05 .01 .63 01 .02
7 .020 15.262 .98 .67 .04 A1 22 .09 .01
a. Dependent Variable: K Saham36
Residuals Statistics®
Minimum | Maximum | Mean | Std. Deviation N
Predicted Value -.9369 .1050 -.4584 20248 51
Residual -.60383 3.19992 .00000 61779 51
Std. Predicted Value -2.363 2.783 .000 1.000 51
Std. Residual -917 4.859 .000 938 51

a. Dependent Variable: K Saham36




Scatterplot

Dependent Variable: K_Saham32
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Regression Standardized Residual
Tests of Normality
Kolmogorov-Smirnov* Shapiro-Wilk
Statistic df Sig. Statistic df Sig.
Unstandardized 214 51 244 .692 51 11
Residual

a. Lilliefors Significance Correction






