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NO KODE TAHUN PBV TAG DER 

1 ADHI 2013 1.76 0.23 5.28 

2 ADHI 2014 4.10 0.08 4.97 

3 ADHI 2015 1.48 0.60 2.25 

4 ADHI 2016 1.43 0.20 2.69 

5 ADHI 2017 1.14 0.41 3.83 

6 APLN 2013 0.61 0.30 1.73 

7 APLN 2014 0.87 0.20 1.80 

8 APLN 2015 0.75 0.04 1.71 

9 APLN 2016 0.45 0.05 1.58 

10 APLN 2017 0.40 0.12 1.50 

11 ASRI 2013 1.58 0.32 1.71 

12 ASRI 2014 1.81 0.17 1.66 

13 ASRI 2015 1.02 0.11 1.83 

14 ASRI 2016 0.94 0.08 1.81 

15 ASRI 2017 0.82 0.03 1.42 

16 BAPA 2013 0.47 0.10 0.90 

17 BAPA 2014 0.35 0.00 0.77 

18 BAPA 2015 0.33 0.00 0.74 

19 BAPA 2016 0.32 0.02 0.67 

20 BAPA 2017 0.51 0.00 0.49 

21 BEST 2013 1.73 0.47 0.36 

22 BEST 2014 2.57 0.09 0.28 

23 BEST 2015 0.93 0.27 0.52 

24 BEST 2016 0.74 0.12 0.54 

25 BEST 2017 0.63 0.10 0.49 

26 BIPP 2013 0.63 2.15 0.29 

27 BIPP 2014 0.64 0.10 0.36 

28 BIPP 2015 0.95 0.96 0.16 

29 BIPP 2016 0.36 0.36 0.37 

30 BIPP 2017 0.31 0.06 0.44 

31 BKDP 2013 0.99 -0.06 0.43 

32 BKDP 2014 1.19 -0.02 0.39 

33 BKDP 2015 1.15 -0.05 0.38 

34 BKDP 2016 0.93 -0.01 0.44 

35 BKDP 2017 1.06 0.00 0.57 

36 BKSL 2013 0.72 0.73 0.55 

37 BKSL 2014 0.47 -0.08 0.58 

38 BKSL 2015 0.31 0.14 0.70 
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39 BKSL 2016 0.47 0.02 0.59 

40 BKSL 2017 0.75 0.32 0.51 

41 BSDE 2013 1.68 0.35 0.68 

42 BSDE 2014 1.89 0.25 0.52 

43 BSDE 2015 1.57 0.28 0.63 

44 BSDE 2016 1.44 0.06 0.57 

45 BSDE 2017 1.12 0.20 0.57 

46 COWL 2013 1.94 0.09 0.64 

47 COWL 2014 2.54 0.89 1.73 

48 COWL 2015 2.49 -0.04 2.02 

49 COWL 2016 4.2 -0.01 1.91 

50 COWL 2017 3.64 0.02 2.17 

51 CTRA 2013 1.16 0.34 1.06 

52 CTRA 2014 1.78 0.16 1.04 

53 CTRA 2015 1.72 0.13 1.01 

54 CTRA 2016 1.52 0.11 1.03 

55 CTRA 2017 1.47 0.09 1.05 

56 DART 2013 0.48 0.11 0.63 

57 DART 2014 0.68 0.07 0.58 

58 DART 2015 0.38 0.12 0.67 

59 DART 2016 0.33 0.06 0.67 

60 DART 2017 0.27 0.05 0.79 

61 DGIK 2013 0.78 0.20 0.98 

62 DGIK 2014 0.90 -0.03 0.85 

63 DGIK 2015 0.43 0.02 0.93 

64 DGIK 2016 0.28 -0.26 1.05 

65 DGIK 2017 0.41 0.17 1.32 

66 DILD 2013 0.80 0.24 0.84 

67 DILD 2014 1.56 0.20 1.01 

68 DILD 2015 1.06 0.14 1.16 

69 DILD 2016 1.05 0.15 1.34 

70 DILD 2017 0.61 0.11 1.08 

71 DUTI 2013 1.37 0.13 0.25 

72 DUTI 2014 1.48 0.07 0.28 

73 DUTI 2015 1.73 0.12 0.32 

74 DUTI 2016 1.48 0.08 0.24 

75 DUTI 2017 1.20 0.09 0.27 

76 ELTY 2013 0.30 -0.19 0.72 

77 ELTY 2014 0.29 0.18 0.91 
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78 ELTY 2015 0.30 0.01 1.20 

79 ELTY 2016 0.33 -0.04 1.20 

80 ELTY 2017 0.34 0.00 1.28 

81 EMDE 2013 0.67 0.06 0.68 

82 EMDE 2014 0.78 0.26 0.96 

83 EMDE 2015 0.73 0.01 0.81 

84 EMDE 2016 0.68 0.14 0.98 

85 EMDE 2017 1.11 0.37 1.37 

86 FMII 2013 3.70 0.21 0.52 

87 FMII 2014 4.40 0.07 0.61 

88 FMII 2015 4.89 0.27 0.31 

89 FMII 2016 2.02 0.32 0.15 

90 FMII 2017 2.08 0.04 0.18 

91 GAMA 2013 0.84 0.05 0.24 

92 GAMA 2014 0.48 0.08 0.27 

93 GAMA 2015 0.50 -0.04 0.22 

94 GAMA 2016 0.46 0.01 0.23 

95 GAMA 2017 0.63 0.04 0.28 

96 GMTD 2013 2.09 0.45 2.24 

97 GMTD 2014 1.29 0.17 1.29 

98 GMTD 2015 1.37 -0.16 1.30 

99 GMTD 2016 1.17 -0.04 0.92 

100 GMTD 2017 1.47 0.01 0.77 

101 GPRA 2013 0.81 0.02 0.66 

102 GPRA 2014 1.55 0.14 0.71 

103 GPRA 2015 0.90 0.04 0.66 

104 GPRA 2016 0.80 0.00 0.55 

105 GPRA 2017 0.43 -0.04 0.45 

106 GWSA 2013 0.69 -0.01 0.14 

107 GWSA 2014 0.70 0.12 0.16 

108 GWSA 2015 0.15 1.97 0.09 

109 GWSA 2016 0.16 0.02 0.07 

110 GWSA 2017 0.18 0.03 0.08 

111 JKON 2013 5.55 0.34 1.11 

112 JKON 2014 8.55 0.13 1.18 

113 JKON 2015 7.05 -0.02 0.94 

114 JKON 2016 5.04 0.06 0.82 

115 JKON 2017 4.00 0.05 0.75 

116 JRPT 2013 4.10 0.23 1.30 
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117 JRPT 2014 4.74 0.08 1.09 

118 JRPT 2015 2.47 0.13 0.83 

119 JRPT 2016 2.61 0.12 0.73 

120 JRPT 2017 2.23 0.12 0.60 

121 KIJA 2013 0.93 0.17 0.97 

122 KIJA 2014 1.31 0.03 0.82 

123 KIJA 2015 1.03 0.15 0.96 

124 KIJA 2016 1.10 0.10 0.90 

125 KIJA 2017 1.02 0.05 0.91 

126 LCGP 2013 0.99 8.51 0.02 

127 LCGP 2014 2.08 0.05 0.07 

128 LCGP 2015 2.16 -0.01 0.06 

129 LCGP 2016 0.47 0.00 0.06 

130 LCGP 2017 0.28 -0.03 0.03 

131 LPCK 2013 1.87 0.36 1.12 

132 LPCK 2014 2.90 0.12 0.61 

133 LPCK 2015 1.39 0.27 0.51 

134 LPCK 2016 0.85 0.03 0.33 

135 LPCK 2017 0.30 1.19 0.60 

136 LPKR 2013 1.48 0.26 1.21 

137 LPKR 2014 1.44 0.21 1.14 

138 LPKR 2015 1.26 0.09 1.18 

139 LPKR 2016 0.76 0.10 1.07 

140 LPKR 2017 0.43 0.24 0.90 

141 MDLN 2013 1.05 1.10 1.06 

142 MDLN 2014 1.26 0.08 0.96 

143 MDLN 2015 0.97 0.23 1.12 

144 MDLN 2016 0.70 0.13 1.20 

145 MDLN 2017 0.52 0.00 1.06 

146 MKPI 2013 4.69 0.11 0.48 

147 MKPI 2014 7.14 0.52 1.00 

148 MKPI 2015 5.66 0.32 1.02 

149 MKPI 2016 7.13 0.16 0.78 

150 MKPI 2017 8.07 0.03 0.50 

151 MTSM 2013 1.95 -0.1 0.19 

152 MTSM 2014 2.04 -0.06 0.13 

153 MTSM 2015 0.69 -0.04 0.14 

154 MTSM 2016 1.16 0.01 0.13 

155 MTSM 2017 0.87 -0.09 0.15 
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156 MYRX 2013 0.68 4.04 0.09 

157 MYRX 2014 2.03 0.01 0.11 

158 MYRX 2015 1.49 0.53 0.31 

159 MYRX 2016 2.18 0.01 0.40 

160 MYRX 2017 1.28 0.19 0.44 

161 OMRE 2013 1.10 0.06 0.53 

162 OMRE 2014 1.12 -0.01 0.26 

163 OMRE 2015 0.81 0.01 0.26 

164 OMRE 2016 0.10 4.20 0.04 

165 OMRE 2017 0.38 -0.01 0.06 

166 PTPP 2013 2.83 0.45 5.26 

167 PTPP 2014 8.06 0.18 5.11 

168 PTPP 2015 3.67 0.31 2.74 

169 PTPP 2016 4.12 0.63 1.89 

170 PTPP 2017 1.15 0.34 1.93 

171 PWON 2013 3.17 0.23 1.27 

172 PWON 2014 4.57 0.80 1.02 

173 PWON 2015 2.53 0.12 0.99 

174 PWON 2016 2.56 0.10 0.88 

175 PWON 2017 2.58 0.13 0.83 

176 RBMS 2013 0.23 0.04 0.24 

177 RBMS 2014 0.23 -0.02 0.18 

178 RBMS 2015 0.12 0.17 0.08 

179 RBMS 2016 0.17 -0.08 0.03 

180 RBMS 2017 0.44 0.31 0.24 

181 RDTX 2013 1.15 0.28 0.35 

182 RDTX 2014 1.09 0.06 0.22 

183 RDTX 2015 1.01 0.14 0.18 

184 RDTX 2016 1.53 0.12 0.15 

185 RDTX 2107 1.01 0.09 0.11 

186 SCBD 2013 2.09 0.56 0.29 

187 SCBD 2014 1.65 0.00 0.41 

188 SCBD 2015 1.49 0.00 0.47 

189 SCBD 2016 1.39 0.03 0.39 

190 SCBD 2017 2.09 0.01 0.34 

191 SMDM 2013 0.36 0.12 0.38 

192 SMDM 2014 0.27 0.07 0.43 

193 SMDM 2015 0.18 0.00 0.29 

194 SMDM 2016 0.15 -0.02 0.25 
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195 SMDM 2017 0.20 0.01 0.26 

196 SMRA 2013 2.42 0.26 1.93 

197 SMRA 2014 4.00 0.13 1.57 

198 SMRA 2015 3.16 0.22 1.49 

199 SMRA 2016 2.48 0.11 1.55 

200 SMRA 2017 1.65 0.04 1.59 

201 SSIA 2013 1.01 0.20 1.23 

202 SSIA 2014 1.83 0.03 0.97 

203 SSIA 2015 1.01 0.08 0.94 

204 SSIA 2016 0.60 0.11 1.15 

205 SSIA 2017 0.53 0.23 0.98 

206 TOTL 2013 2.08 0.08 1.72 

207 TOTL 2014 4.73 0.12 2.11 

208 TOTL 2015 2.42 0.15 2.29 

209 TOTL 2016 2.94 0.04 2.13 

210 TOTL 2017 2.32 0.10 2.21 

211 WIKA 2013 3.01 0.15 2.90 

212 WIKA 2014 4.79 0.26 2.20 

213 WIKA 2015 2.99 0.23 2.60 

214 WIKA 2016 3.71 0.60 1.46 

215 WIKA 2017 0.95 0.46 2.12 

216 WSKT 2013 1.64 0.05 2.69 

217 WSKT 2014 5.90 0.43 3.40 

218 WSKT 2015 2.34 1.42 2.12 

219 WSKT 2016 2.14 1.03 2.66 

220 WSKT 2017 1.32 0.59 3.30 
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Analisis Statistik Deskriptif 

 PBV TAG DER 

Mean 1.658727 0.249636 0.977955 

Median 1.145000 0.110000 0.770000 

Maximum 8.550000 8.510000 5.280000 

Minimum 0.100000 -0.260000 0.020000 

Std. Dev. 1.583976 0.732972 0.909422 

Observations 220 220 220 

 

Uji Normalitas 

0

5

10

15

20

25

30

-2.0 -1.5 -1.0 -0.5 0.0 0.5 1.0 1.5 2.0

Series: Residuals

Sample 1 220

Observations 220

Mean       3.73e-17

Median   0.029998

Maximum  2.146140

Minimum -1.894286

Std. Dev.   0.839201

Skewness   0.024131

Kurtosis   2.621390

Jarque-Bera  1.335354

Probability  0.512899


 

 

Uji Multikolinearitas 

 PBV TAG DER 

PBV  1.000000 -0.050249  0.386273 

TAG -0.050249  1.000000 -0.038785 

DER  0.386273 -0.038785  1.000000 
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Uji Autokorelasi 

R-squared 0.150453     Mean dependent var 0.116558 

Adjusted R-squared 0.142623     S.D. dependent var 0.910483 

S.E. of regression 0.843059     Akaike info criterion 2.509983 

Sum squared resid 154.2324     Schwarz criterion 2.556260 

Log likelihood -273.0981     Hannan-Quinn criter. 2.528671 

F-statistic 19.21510     Durbin-Watson stat 0.648929 

Prob(F-statistic) 0.000000    

 

Uji Heteroskedastisitas 

-2

0

2

4

6

8

10

-3 -2 -1 0 1 2 3

LOGPBV

TAG

DER

 

 

Uji Hausman 

Correlated Random Effects - Hausman Test   

Pool: PERUSAHAAN    
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Test cross-section random effects   

      
      

Test Summary 

Chi-Sq. 

Statistic Chi-Sq. d.f. Prob.   

      
      Cross-section random 1.160967 2 0.5596  

 

Uji Chow 

Redundant Fixed Effects Tests   

Pool: PERUSAHAAN   

Test cross-section fixed effects  

     
     Effects Test Statistic   d.f.  Prob.  

     
     Cross-section F 14.840663 (43,174) 0.0000 

Cross-section Chi-square 338.938142 43 0.0000 

 

Analisis Regresi Data Panel Model Random Effect 

Dependent Variable: LOGPBV   

Method: Pooled EGLS (Cross-section random effects) 

Date: 03/09/19   Time: 08:02   

Sample: 1 6    

Included observations: 6   

Cross-sections included: 44   

Total pool (unbalanced) observations: 220  

Swamy and Arora estimator of component variances 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C -0.157119 0.135684 -1.157978 0.2481 

TAG -0.083846 0.044156 -1.898869 0.0589 

DER 0.301249 0.071718 4.200461 0.0000 

 

Uji Keberartian Regresi (Uji F) 

R-squared 0.093084     Mean dependent var 0.029711   

Adjusted R-squared 0.084725     S.D. dependent var 0.454625   

S.E. of regression 0.434940     Sum squared resid 41.05041   

F-statistic 11.13616     Durbin-Watson stat 1.258795   

Prob(F-statistic) 0.000025      
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Uji Keberartian Koefisien Regresi (Uji t) 

Dependent Variable: LOGPBV   

Method: Pooled EGLS (Cross-section random effects) 

Date: 03/09/19   Time: 08:02   

Sample: 1 6    

Included observations: 6   

Cross-sections included: 44   

Total pool (unbalanced) observations: 220  

Swamy and Arora estimator of component variances 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C -0.157119 0.135684 -1.157978 0.2481 

TAG -0.083846 0.044156 -1.898869 0.0589 

DER 0.301249 0.071718 4.200461 0.0000 
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LAMPIRAN 4 

RIWAYAT HIDUP 
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