BAHANA DANA PRIMA

Dependent Variable; RP_RF

Method: Least Squares

Date: 06/15/10 Time: 14:19

Sample: 136

Included observations: 36

Lampiran

Hasi Regresi Reksa Dana Sampel dengan Eviews 5.0

Variable Coefficient Std. Exror t-Statistic Psob.
C 0.006560 0.005393 1216406 0.2330
RM_RF 1.195116 0,033342 35.84414 0.0000
SMB 0.031355 0.124076 0.252712 0.8022
HML -0.005953 0.116808 -0.050935 0.9597
WML -0.006553 0.040950 -0.160021 0.873%
R-squared 0.983741 Mean dependent var 0.013117
Adjusted R-squared 0.981643 S.D. dependent var 0.111332
S.E. of regression 0.015084  Akaike info criterion -5.422086
Sum squared resid 0.007054  Schwarz criterion -5.202152
Log likelihood 102.5975  F-statistic 468.9031
Durbin-Watson stat 1.967023  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



BATAVIA DANA SAHAM

Dependent Variable: RP_RF

Method: Least Squares

Date: 06/15/10 Time: 14:49

Sample: 1 36

Included observations: 36

Variable Coefficient Std. Error 1-Statistic Prob.
C -0.007499 0.010597 -0,707651 0.4844
RM RF 1.1298%0 0.065516 17.24596 0.0000
SMB 0.431361 0.243805 1.769285 0.0867
HML 0.272770 0.229643 1.187799 0.2439
WML 0.138985 0.080465 1.727263 0.0941
R-squared 0.928893  Mean dependent var 0.014498
Adjusted R-squared 0.919717 S.D. dependent var 0.104609
S.E. of regression 0.029640  Akaike info criterion -4.071126
Sum squared resid 0.027235  Schwarz criterion -3.851193
Log likelihood 78.28027  F-gtatistic 101.2400
Durbin-Watson stat 1.662771  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



DANAREKSA MAWAR

Dependent Variable: RP_RF

Method: Least Squares

Date: 06/15/10 Time: 14:55

Sample: 136

Included observations: 36

Variable Cocflicient Std. Error t-Statistic Prob.
C 0.017431 0.008540 2.041060 0.0498
RM_RF 1.083885 0.052798 20.52877 0.6000
SMB 4.233763 0.196478 -1.189762 0.2432
HML -0.177679 0.185065 -0.960089 0.3444
WML -0.127363 0.064846 -1.964100 0.0585
R-squared 0.954723 Mean dependent var 0.009670
Adjusted R-squared 0.948880  S.D. dependent var 0.105647
S.E. of regression 0.023886  Akaike info criterion -4,502763
Sum squared resid 0.017687 Schwarz criterion -4.282829
Log likelihood 86.04973  F-statistic 163.4167
Durbin-Watson stat 2.159202  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



FORTIS EKUITAS

Dependent Variable: RP_RF
Method: Least Squares
Date: 06/15/10 Time: 15:33
Sample; 136

Included observations: 36

Variable Coefficient Std. Ermror t-Statistic Prob.
C 0.021102 0.006023 3.503514 0,0014
RM_RF 1.185001 0.,037237 31.82332 0.0000
SMB -0.204930 0.138569 -1.478895 0.1493
HML -0.155501 0.130520 -1.191395 0.2425
WML -0.113445 0.045733 -2.480567 0.0188
R-squared 0.980455 Mean dependent var 0.015654
Adjusted R-squared 0.977933  S.D. dependent var 0.113404
S.E. of regression 0.016846  Akaike info criterion -5.201124
Sum squared resid 0.008798 Schwarz criterion -4.981190
Log likelihood 9862023  F-statistic 388.7632
Durbin-Watson stat 2.125865  Prob{F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



FORTIS PESONA

Dependent Variable: RP_RF

Method: Least Squares

Date: 06/15/10 Time: 15:38

Sample: 136

Included observations: 36

Variable Coefficient Std. Error t-Statistic Prob.
c 0.008998 0.005064 1.776885 0.0854
RM RF 1.081073 0.031309 34.52941 0.0000
SMB 0.019166 0.116509 0.164502 0.8704
HML -0.015655 0.109741 -0.142652 0.8875
WML -0.016414 0.038453 -0.426856 0.6724
R-squared 0.982517 Mean dependent var 0.013564
Adjusted R-squared 0.980261  S.D. dependent var 0.100817
S.E. of regression 0.014164  Akaike info criterion -5.547927
Sum squarcd resid 0.006220  Schwarz criterion -5.32799%4
Log likelihood 104.8627  F-statistic 435.5286
Durbin-Watson stat 1.865539  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



MANULIFE DANA SAHAM

Dependent Variable: RP_RF

Method: Least Squares

Date: 06/15/10 Time: 15:50

Sample: 136

Included observations: 36

Variable Coefficient Std. Error t-Statistic Prob.
C 0.006381 0.004767 1.338542 0.1905
RM_RF 1.051641 0.029471 35.68339 0.0000
SMB -0.002100 0.109672 -0.019149 0.9848
HML -0.080184 0.103301 -0.776216 0.4435
WML -0.008397 0.036196 -0.231989 0.8181
R-squared 0.983410 Mean dependent var 0.011281
Adjusted R-squared 0981270  S.D. dependent var 0.097422
S.E. of regression 0.013333  Akaike info criterion -3.668880
Sum squared resid 0.005511  Schwarz criterion -5.448947
Log likelihood 107.0398  F-statistic 459.4035
Durbin-Watson stat 2.749394  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



PHINISI DANA SAHAM

Dependent Variable: RP_RF
Method: Least Squares

Date: 06/15/10 Time: 15:54
Sampie: 1 36

Included observations: 36

Variable Cocfficient Std. Error t-Statistic Prob.
C 0.008021 0.005526 1.451506 0.1567
RM RF 1.047504 0.034164 30.66139 0.0000
SMB -0.059071 0.127133 -0.464642 0.6454
HML -0.098015 0.119748 -0.818507 0.4193
WML -0.021130 0.041959 -0.503591 0.6181
R-squared 0.978064 Mean dependent var 0.012001
Adjusted R-squared 0.975233  8.D. dependent var 0.098211
S.E. of regression 0.015456  Akaike info criterion -5.373399
Sum squared resid 0.007405  Schwarz criterion -5,153466
Log likelihood 101.7212  P-statistic 3455478
Durbin-Watson stat 2.129551  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



PANIN DANA MAKSIMA

Dependent Variable: RP_RF
Method: Least Squares

Date: 06/15/10 Time: 16:14
Sample: 136

Included observations: 36

Variable Coefficient Std. Exror t-Statistic Prob.
C 0.002637 0.005802 0.454449 0.6527
RM_RF 1.000172 0.035871 27.88213 0.0000
SMB 0.175934 0.133488 1.317976 0.1972
HML 0.018271 0.125734 0.145318 0.8854
WML 0.055565 0.044056 1.261226 0.2166
R-squared 0.971862  Mean dependent var 0.013784
Adjusted R-squared 0.968232 S.D. dependent var 0.091051
S.E. of regression 0.016229  Akaike info criterion -5.275840
Sum squared resid 0008164  Schwarz criterion -5.055906
Log likelihood 9996511 [F-statistic 267.6824
Durbin-Watson stat 2.055855  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



SCHROEDER DANA PRESTASI PLUS

Dependent Variable: RP_RF
Method: Least Squares
Date: 06/15/10 Time: 16:14
Sample: 136

Included observations: 36

Variable Coefficicnt Std. Error {-Statistic Prob.
C 0.002637 0.005802 0.454449 0.6527
RM RF 1.000172 0.035871 27.88213 0.0000
SMB 0.175934 0.133488 1317976 0.1972
HML 0.018271 0.125734 0.145318 0.8854
WML 0.055565 0.044056 1.261226 0.2166
R-squared 0.971862 Mean dependent var 0.013784
Adjusted R-squared 0.968232  S.D. dependent var 0.091051
S.E. of regression 0.016229  Akaike info criterion -5.275840
Sum squared resid 0.008164  Schwarz criterion -5.055906
Log likelihood 99.96511  F-statistic 267.6824
Durbin-Watson stat 2.055855  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



SCHROEDER DANA ISTIMEWA

Dependent Variable: RP_RF
Method: Least Squares
Date: 06/15/10 Time: 16:27
Sample: 1 36

Included observations: 36

Variable Cocfficient Std. Error t-Statistic Prob.
C -0.001812 0.006556 -0.276362 0.7841
RM_RF 0.939898 0.040535 2442105 0.0000
SMB 0.25739%6 0.150841 1.706400 0.1011
HML 0.092975 0.142079 0.654386 0.5177
WML 0.087238 0.049784 1.752335 0.08%6
R-squared 0.963262 Mean dependent var 0.013025
Adjusted R-squared 0.958522  S.D. dependent var 0.090043
S.E. of regression 0.018338  Akaike info criterion -5.031410
Sum squared resid 0.010425  Schwarz criterion -4.811476
Log likelihood 95.56537  F-statistic 203.2054
Durbin-Watson stat 2.166241  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



TRIM KAPITAL

Dependent Variable: RP_RF
Method: Least Squares
Date: 06/15/10 Time: 16:36
Sample: 1 36

Included observations: 36

Variable Coefficient Std. Error t-Statistic Prob.
C 0.002906 0.009416 0.308625 0.7597
RM RF 1.239985 0.058217 21.29950 0.0000
SMB 0.083137 0.216641 0.383754 0.7038
HML 0.028852 0.204057 0.141391 0.3835
WML -0.003844 0.071500 -(.053760 0.9575
R-squared 0.954934  Mean dependent var 0.009668
Adjusted R-squared 0.949119 S.D. dependent var 0.116761
S.E. of regression 0.026338  Akaike info criterion -4.307381
Sum squared resid 0.021504  Schwarz critcrion -4,087447
Log likelihood 82.53285 F-statistic 164.2188
Durbin-Waison stat 2.078924  Prob(F-statistic) 0.000000

Pengukuran kinerja..., Finny Fauzana, FE Ul, 2010.



W9
89

¥l

0107 Wenuer — £((7 [Tenuef apoliad 1S uep DSHI ‘[edweg eue( esyoy VN eed

00TH'SL8T
000§ T6FT
DOFELET
D0SB'6LPT
M16%7ET
19£7°EEET
BOLTG0T
00858667
OT8E6TLT
LLTA R
Q0T136TT
Q0RTIET
ORECTLERT
0sTrEEEl
091£725E1
O06EL8HIT
10791912
005L8PZT
[808'8LET
00LLLTHT
009LTHET
06FTE6ET
0ZIEZ69T
0178989
OLOSTELT
C050°89LE
0099°10LT
G0t 66¢T
COLSETTE
001£962T
COTRLOIT
B0SLTHE
008171002
0D8E'aHS1
006F6541
00EE'1LL1
00269£81
DSHI

7 uendurey

6619
1086y
(19142
[k 244
e
ECI8EY
S0T8'E
HIZE'E
(A7l
LL36Y'T
YA
TE0ELT
SPFSHT
WTvol
3.3 41154
LERSLT
L8065
S0°ER0Y
P188EY
£ bR
SO°860%
9oLl

HLSLER
i
HLT9TS
9EEES

PEBLOS
SKESER
2TERSE
9911
65 TFGE
85'99LE
FTBOHE
OV ZLIE
L1L6T
80°801€
816ETE

AR INTYL  EMOUIIS] BUB( fopoayag

0§LTH'E
5457
L61'E
£8'307'C
LTEE0'E
I+'590°C
194652
LERLYT
1Z1Z717
LO'GVEBL
S6'ELST
9£°0991
LS6LI
LE'8EST
LTH9I
919861
BCTER
SLEKT
ZHERST
WHEST
6T3EST
992852
£THIRT
IWLERT
162661
POBHST
905667
354174
00T
LTE6ET
59144
eIt
TL6561
orLL81
£696L1
Py5ea1
109761

LTI
ESERITT
$9LKSIT
PLESHIT
STEPTT
$9SI0ET
£610¢1
E0°E6TET
£THIEEL
SELIZEL
BCTICIT
9TTT901
66'0L901
S69T101
BLTILE
¥6k06
213
58808
10ee
wWeeLs

RUJ U] BUBQ SPON0S  VUIIHSIY BUBQONUSS  WNGUS SU( ISTUTG]  UNES WUGQ ORI ST SpM0f  SOOGOT SRMOJ WA\ SP{MEUH(  WEOYS SUBQISBATER  WUIMQ Tme SweHeg

S§986FT
EIPBLET
SECERTE
FILISEE
+6'8E8'1E
GLUPELET
SE'T90'61
20°606'L1
&H16L'F1
9I066'TT
96ETE0L

FFEIL0T

£9'00EET

13001
ISHLBET
S6TTIST
x4 23341
9E96TET
£LTIIET
£6'90EL1
97°580¢1

16928
ST690TE
05'E68°TE
80611
§TER0'TT
077811
16519%
WIEH's
96'ESHR
748689
£01088¢
LL80E9
FEre
41854
TE0109
9L°9ZEL
SLIL96
£80686
LY FR90L
6Z08L01
SPHOE0L
£96201
[A%17210)
9005L1T
LETI611
L1'SLE1T
LOERITT
8C'1RE5

OEEE9L

STS90L
Ly
867059
96THLD
GOLFTY
9§']TEY
ST66E'S
L0E'S
GFROSF
LOOIg'E
PoOFZE
198<E
TH'LFIE
8FIIE

TL0SEE
96ELOF
SO'6SES
BLLSPS
SLT658S
BSRB6S
BFO9LS
£5°9985
@
ET'F999
T5'F6LI
FTSHR9
109699
S0'S645
Fe70E8
BYIERS
GTOETS
S09Lal
L9BLY
AR
[ a1
T8I

LYEbEY

51'001°0%
S0919'
05066
%6
6868
816606
96'68L'L
66789'L
88179
0%60'
WLELy
AR
w8860
18800
LLBLFY
L9056
27688
L2428
#1'1668
£6°8606
8€18
W98
67066
9800001
£LEEL0L
eoz01
181165
640958
0L
TCHRL
S0'9TL
ITIL
£5°STH9
LTE68S
£59755
6L 80FS
856595

9LFTREL
£I8IEl

[zl
F0'881¢1
4413241
FRISZ]
96715201

90°¢TS01
S9TICIL
6E00FTL
£E06801
8EGEITL
L8THITT
LEPTI
peEEazTl
1IEEEL
65795821
WeTTiL
091201
SOEGROT
FS6I86
£F08k6
99698
£5°TL6L
bIsL
9LBLSL
$ETEGL

S0°T6T8
Frio1s
05T
$ETIEL
TEI%08
BHIF
FE0T6E
86786¢
£P0SRE
SYLL9E
9THICE
TTT0EE
8T E60¢
SLTPIE
6L'EEES

15086t
6L0BE'RE
9514647
09°206'C
SO0TTLT
B6L609'LE

8681981
99°GE0LL
[Lgsaait
19°66951
G 10091
oL 17991

L7881'6
IIek's
L'y
06148
0T
0128
68761
JLYxAY)
9706
STFIRY
06507
$6TTTF
88189
L6188

15°€0TY
LI6LIS
LO66IL
16117
166964
162218
63LT9L
BTLEL

81768

JAR- 149
E9'EFTS
SFELES

o
ST
SR
A0
Q16
Q8
GTiL
e
s
&lir
GREN/ED
60070
60e0/10
0TI
ST
/9001
0110460
80/10/30
S0/10/£0
S0/Z0/90
80720450
S0/10/50
S0/E0/£0
80/10/Z0
80R0/T0
LOIEOE1
0N
£0710/01
L0i€0760
071680
L0200
070190
071050
L0720/60
1070/E0
010720
020110
rism),

Fauzana, FE Ul, 2010.
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