Lampiran 1
Data Penelitian — Primer dan Sekunder

PRIMER

AALI Agriculture
DSFI Agricufture
WAPO  Animal
ANTM  Mining
CTTH  Mining
PGAS  Mining
PTBA  Mining
SEKUNDER

DPNS  Adhesi

INGI Adhesl
ADMG  Automotive
AUTO  Automotive
BRAM  Automotive
GJTL Automotive
HEXA  Automotive
IMAS Automotive
INTA Automolive
SMSM  Automolive
UNTR  Automotive
[14=]] Cabla
SMGR Cement
AKRA  Chemical
BUDI Chemlcsl
LTLS Chemiczl
SOBI Chemical
ADHI Construction
PTRO  Gonstruction
TCID Consumear
UNVR  Consumer
MLPL  Electric
MTDL  Electric
INDF Food & Beverages
PSDN  Food & Beverages
TBLA  Food & Beverages
PANR  Hotel

DSUC  Lumber
ALMI Metal
BTON  Metal

CTBN  Metal

JPRS  Metal

LION Matal
LMSH  Metal

PICO Metal

TIRA Metal

BTEK  Others
CENT  Others
CONET  Others
GEMA  Others
JTPE Clhers

SM

0.0005

0.0017
0.0018
0000153009
0.07923
0.0031
0.0015425

0.018102808
0.0962

0.000011
0.000701297
0.20415

0.0008
0.0001
0.000001

0.0133
0.0704304
0.000214368
0.00093268
3.37182E07
0.001301603
0.0264
0.0073
0.0005
0.02845
0.0004
0.00063
0.00001
4.50916E-05
0.0041
0.0001
0.00254
0.00055
0.0385

0.0002
0.01555
0.0958
0.0058611

1.33333E-05
0.0018

0.11505
0.0008
0.00015

0.0849
0.0052
0.0272
0.0026

0.05

TOPS

0.7968

0.6014
0.6139
0.745
0.26751
0.57641
0.650174

0.6291
0.46845

0.8626815
0.8672
0.71315

0.6301
0.78745
0.931

0.8651
06469
0.5829
0.9306
0,76225
0.7124
057565
0.65605
0.6462
0.6113
0.7863
0.77751
085
0.50248
01307
05153
0.92396
0.6763
0.8429

0.5839
0.7218
0.8945
0.60855

0.8093
0.577

0.605
0.9417
0.92757

0.6049
0.7767
0.5543
0.8255

0.64

ROA

0.23635

-0.1009
0.01005
0.17225
-0.11335
0.0969
0.1804

0.0066
0.01865

-0.02875
0.0826
0.04093426

0.03135
0.062072546
0.004201214

0.014597126
0.0857
0.09075
0.05925
015505
0.0571
0.012247944
0024409184
0.05145
0.0328
0.066076565
0.158985
0.37355
0.00865
0.026272583
0.0247
0.2288
0.01505383
0.0043

-0.1014
0.05649207
0.0437
0.10145

0.1539
0.11285

0.07935
0.007
0.021118655

-0.08515
0.08045
-0.030
0.0234
0.00735

GR

0.042493373

0.192132758
0.075850774
0.434422229
0.1585068509
0.21545
0.16267439

0.057487857
0.133324966

0.146666143
0.088284594
0.024413772

0.079095137
0.205131704
-0.1415023

0052581544
0.100586233

0.26257634
0.4016246488
0,198896327
0.248331611
0.074702717
0.192068732
0.184750126

0.26250169
0.103237258
0.050945186
0.123264529
1.101444434
0.140434343
0.110770163
0.379518007
0.001526207
0.220248206

0927928588
0.234542714
0.119974851
0.922148087

0.052566027
0.135770656

0.035439603
0.198753412
0.312612045

0.000793291
0.100351556
-0.00221868

052409893
0.105049955
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Slze-06

3,34424E+12

2.48002E+11
1.84521E+11
8,84891E+12
2.14372E+11
1.38443E+13
2.97371E+12

1.44778E+11
1.75097E+11

4.20949E+12
3.02831E+12
1.61976E+12

7.3777E+12
1.13681E+12
4.34728E+12

8.58745E+11
6.88012E+11
1.09408E+13

5.6927E+11
7.39669E+12
2.17855E+12
9.55106E+11
1.71969E+12
6.18478E+11
2.64195E+12
1.12168E+12
6.08946E+11
4.23418E+12
6.48058E+12
6.98249E+11
1.54483E+13

2.8621E+11

1.7503E+12
2.9739BE+11

3.59058E+11
1.02773E+12
30697548473
1.32128E+12

1.97187E+11
1.7636E+11

42865419734
2,60938E+11
2.12618E+11

88436008725
87092729286
20866973527
2.34535E+11
B5921887016

LEV
Ratio

017

0.525
0.555
0.47
0.875
0.6
0.265

0.18
0.1

0.675
0,365
0375

0.72
0.685
0.01

0.635
0333
06
0.975
0.32
0,45
0.735
0.66
0.28
0.845
0.375
0.13
0.48
0.61
0.58
0.665
0.825
0.615
057

0.955
0.575
0.17
0.47

0.125
0,195

0.48
0.785
0625

0.015
007
0.36

0.8

0.385

L-1

LnSlze

28.84

26.24
25.94
28565
26.08
30.28
28.72

257
2589

26.07
28.74
28.1t

2083
27.76
28.1

27.48
2726
30.02
27.07
2963
28.41
27.59
28.17
27.15

286
27.75
27.13
29.07

2B.5
27.27
30.37
28,38
28.19
26.42

26.61
27.66
24.15
27.91

28,01
258

24.48
26.20
26.08

2521
2519
23.76
26.18
25.18
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RAJA  Qthers 0.002 0.70175 0.0047 2.153247059 04606742188 0.285 2627
INAF Pharmaceutical 0.0002 Q.8066 0.02035 0.248475093  6.02831E+11 0.54 2712
KAEF  Phammaceutical 0.00395 0.9002 0.0389 0074301274 1.21841E+12 0.285 27.83
TSPC  Pharmaceutical 0.0009465 067445 0.1ip2 0.0729536 2.41251E+12 0.19 28.51
DYNA  Plastics 0.00577 0.68819 0.00665 0.163393517  1.080833E+12 0.575 27.72
FPNM} Plastics 0.0734 0.6804 -0.13465 0.168498458  3.30747E+11 0.825 26.52
LMPI Plastics 0.0001 0.6579 0.1322555851 0068680128 5.0701BE+11 0.26 26,95
SIMA  Plaslics 0.015 0.6489 0.0249 (.003633822 66827097651 0.355 2483
JRPT  Real Estate 0.00001 0.75085 0.0462 0.307580890  1.5653BE+12 0.31 28.08
KARK  Real Estate 0,035 0.49685 -0.0006 0477719737 74105305526 0.3 25.03
MAM!  Real Estate 0.003942363 0.327206074 0.013791389 0.067464732 6.29411E+11 0.03 27.16
MLND  Real Estate 5.08731E-06 0.8684 -0.01185  0.145398471  1.36825E+12 13 27.04
PUDP  Rea! Eslale Q.1402 0.8048 000570962 O0.079750573 2.90828E+11 0.915 2B.4
PWON Real Estate £.36040E-06 0.6058 0.229935628 (0.1142868H 2.2078E+12 0.805 28.42
RBMS  Real Estate 0.0061 0.8443 -0.005 0.626617572 2.05839E+11 0.075 208.05
ROOA  Real Estate 0.0002 0.746 -0.0083  1.35306634089 73420584076 0.04 25.02
KAl Stone 0,045 0.7723 000685 0.041086747 B,92987E+11 0.77 27.26
MLIA Stone 0.0003 06723 -0.1638 0.018188871  3.94806E+12 1.745 29
ISAT Telecommunication  0.000294131 0.54645 004535 0.083618500  3.35079E+13 0.555 31.14
TLKM  Telecommunication  2.38891E-06 0.6738 013765 0.22021677 6.86534E+13 0.52 31.88
HDTX  Textil 0.02455 0.80885 0.042105528 -0.15118575 1.07293E+12 0.5 2.7
S8TM  Taextil 0.0131 058478 -0.03g6 0.008918682 8.88087E+11 0.74 27.51
GGRM Tobacto C.006 07212 0065888408 0041458462 2.19309E+13 0.4 30.72
APCL  Trensportation 0.011305 0.76812 0.0578 0270297304  3.18G613E+12 0.62 28.79
BLTA Transportation 0.0006 0.45355 0.11425 0.555532608 B.05727E+12 0.685 28.72
SMDR  Transporiation 0.00125 0.6648 0061615259 0.116834465 3.35854E+12 0.365 28.84
TMAS  Transportation 0.0008 08778 010975 0.450795743  7.48569E+11 0,655 27.24
AIMS  Wholesele 0.0003 0.4205 0.00885 0.371241505 65021929630 0.715 24.8
EPMT  Wholesale 0.001739942 0668285 0.112327489 0,110630311  9.83676E+12 0.535 28.24
RIMO  Wholesale 0.0223 0.56 0435230813 -0.00541648 85921506577 0.645 25,29
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Lampiran 2
Statistik Deskriptif Primer

Keseluruhan Variabel
Dascriptive Statistics

N | Mialmum | Maximum Mean Std. Deviatlon

SM 7 000153 ,070230 | ,01260364 020305308

TOPS 7 267510 ,798800 | 60719914 180896790

PROF 7 -,113350 236350 | ,06595714 137432870

GR 7 -,192133 434422 | 12875185 ,190132581

SlZE ;| 1845210 nga[;tgbaon 3633063356 4.900.777.819.

00.000,00 | * 00 0 706,63

LEV 7 ,170000 975000 | 50857143 ,250417848

LnSIZE 7 25,94 30,26 27,0488 1,81278
Valid N (listwise) 7
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Lampiran 3
Hubungan Korelasi Primer

Keseluruhan Variabel
Correlatlons
SM TOPS PROF GR LEV LnSIZE

SM Pearson Correiation 1 ~, 895" -, 588 062 .Bo2* - 450

Sig. (2-tailed) 007 67 o5 030 an

N 7 7 7 7 7 7
TOPS Pearson Correfation -, 895" 1 797 .2 =912 53

Sig. (2-aited) 007 032 861 ,004 220

N 7 7 7 7 7 7
PROF Pearson Correlaiion -,566 gar 1 474 - 799" 801

Sig. {2-tailed} 67 032 278 031 030

N 7 7 7 7 7 7
GR Pearsen Correlation Je2 .oaz A78 1 ,080 ,605

Sig. (2-tailed) 895 861 278 865 50

N ? 7 7 7 7 7
LEV Pearson Correlation Bo2* -912"7 - 799 Joan 1 - 471

Sig. (2-tailed) 030 004 031 865 287

N 7 7 7 7 7 7
LnSIZE  Pearson Correlation -450 5N BO1* 05 - 471 i

Slg. {2-talled) 311 220 ,030 ,150 287

N 7 7 7 7 T 7

. Correlation is significant at the 0.04 level (2-talled),
“. Comelation Is significant at the 0.05 level (2-tailed),
L-4
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Lampiran 4

Hasil Regresi Sektor Primer

Moedel 1 : Struktur Kepemilikan Saham Oleh
Manajemen Perusahaan

Descriptive Statistics
Mean Std. Devialion N
PROF 06595714 137432879 7
SM 01260364 .0293953498 7
GR , 12875165 , 190132581 T
LEV /50857143 ,258417846 7
LnSIZE 27,9488 1,81278 7
Correlations
PROF SM GR LEV LnSIZE
Pearson Correlation PRCF 1,000 -,.586 478 -, 799 801
SM -, 586 1,000 062 ,B02 - 450
GR 478 062 1,000 080 605
LEV - 799 802 080 1,000 - 471
LnSIZE ,801 -, 450 605 - 471 1,000
Sig. (1-tatled) PROF . ,083 139 016 015
SM 083 . 448 015 V55
GR 139 448 . ,433 075
LEV M6 015 433 . 143
LnSIZE 015 155 075 143 .
M PROF 7 7 7 7 7
SM 7 7 7 7 7
GR 7 7 7 7 7
LEV 7 7 T 7 7
LnSIZE 7 7 7 7 7
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1 LnSIZE,
SM, GR, Enter
LEv
a. All requested variables entered.
b. Dependent Variable: PROF
L-5
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Lampiran 4 (Lanjutan)
Hasil Regresi Sektor Primer
Model 1 : Struktur Kepemilikan Saham QOleh

Manajemen Perusahaan

Model Summan®

Adjusted | Std. Emor of Purbin-
Modal R R Square | R Sguare | the Estimate Watson
1 9822 ,964 ,893 | 045045011 2,735

a. Predictors; {Constant}, LnSIZE, SM, GR, LEV
b. Dependent Variable: PROF

ANOVAP
Sum of
Medel Squares df Mean Square F Sig.
1 Regression 109 4 027 13,462 o708
Residual 004 2 ,002
Total 113 6
a. Predictors: (Constant), LnSIZE, SM, GR, LEV
b. Dependent Variable: PROF
Coefflcients®
Unstandardized Standardized
Coefficlents Coeflicients Collinearity Statistics
Model B Std. Emor Beta t __Sig. | Tolerance VIF
1 {Constant) -,269 A94 -.545 644
SMm 567 1,069 207 905 A4 343 2,917
GR 279 J43 386 1,945 191 454 2,200
LEV - 466 126 - 879 -3,684 ,068 314 3,183
nSIZE 049 017 247 1,092 ;389 349 2,863
a. Dependeni Yariable: FROF
Coefficient Correlationd
Model LnSIZE SM GR LEV
1 Correlations  LnSIZE 1,000 (199 - 737 343
SM i) 1,000 - 144 -670
GR - 737 =144 1,000 -,284
LEV 343 - 670 -.284 1,000
Covariances LnSIZE ,000 004 -,002 ,001
SM 004 1,142 -022 -090
GR =002 - 022 021 -,005
LEV 001 =080 - 005 016
a. Dependent Variabla: PROF
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Lampiran 4 (Lanjutan)

Hasil Regresi Sektor Primer

Model 1 : Struktur Kepemilikan Sabam Oleh
Manajemen Perusahaan

Colllnearity Diagnostics

Condition Varanca Proportiors
Model  Dimension | Eigenvalue Indax {Constant} M GR LEV LnSIZE
1 1 3,631 1,000 00 01 o1 00 00
2 i 2,135 00 25 08 ,00 00
3 525 2,631 00 04 A0 00 00
4 047 87M ,00 63 00 84 00
5 001 77,118 1,00 03 53 RES 1,00
8. Dapendent Variable: PROF
Residuals Statistics?
Minimum | Maximum Mean Std. Daviation N
Predicted Value -,113426 |,20459083 | 08595714 134949676 7
Sid. Predicted Value -1,329 1,027 ,000 1,000 7
Standard Error of
Predicled Value 028 g5 . 005 7
Adjusted Predicted Value -,274217 |, 21766974 | 02702712 178534705 7
Residual » 026007327 7
Std, Residual - 725 705 Jaoo 577 7
Stud. Residual -1,120 1,210 105 1,000 7
Deleted Residual 089859221 7
Stud. Deleted Residual -1,297 1,651 ,203 1,155 7
Mahal. Dislance 1,403 5,140 3,429 1,163 7
Cook's Distance 102 2,549 818 833 7
Centered Leverage Value 234 857 571 ,194 7

a. Dependent Vasable: PROF
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Lampiran 4 (Lanjutan)
Hasil Represi Sekfor Primer
Model 1 : Struktur Kepemilikan Saham Oleh

Manajemen Perusahaan

Charts

Hiatogram

Depandeant Varlable: PROF

Ry on oo as 1.0
Ragms=lon Standardized Resldunl

Normal P-P Plot of Regresslon Standardized Resldual

Dapondeant Varlable: PROF

1.0

o D o
s o ®
I | 1

Expected Cum Prob

o
it
1

[+ A1)

—T T T T
0.g 0.2 o4 1 X:] o8B 1.0

QObserved Cum Prab
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Lampiran 4 (Lanjutan)

Hasil Regresi Sektor Primer

Model 1 : Struktur Kepemilikan Saham Oleh
Manajemen Perusahaan

Soatterplot

Dapendont Varlable: PROF
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Lampiran 4 (Lanjutan)

Hasil Regresi Sektor Primer

Model 1 ; Struktur Kepemilikan Saham Oleh
Manajemen Perusahaan

Partlal Regression Plot

Dependent Varlable: PROF
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Lampiran 4 (Lanjutan)

Hasil Regresi Sektor Primer
Madel 1 : Strukfur Kepemilikan Saham Oleh
Manajemen Perusahaan
Partial Regression Plot
Dependeant Varlable: PROF
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w 0.050000 = .
2
a
& 0.000000— Q
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=0, 100000 —
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Partial Regression Plot
Dependant Variable: PROF
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Lampiran §

Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 1 : Strukfur Kepemilikan Saham Oleh

Manajemen Perusahaan

Descriptive Statistics

Mean Std, Deviation N
PROF |,06595714 137432879 7
SM ,01260364 ,029395308 7
GR 12875165 190132581 7
Correlations
PROF SM GR
Pearson Comelation PROF 1,000 -,586 478
SM - 586 1,000 062
GR A78 062 1,000
Sig. (1-tailed) PROF . ,083 138
SM 083 ] 448
GR ,139 448 .
N PROF 7 7 7
SM 7 7 7
GR 7 7 7
Variables EnterediRemoved
Varables Variables
Model Entered Removed Method
1 GR, Sn . 1 Enter
a. All requested variables entered.
b. Dependent Variable: PROF
Modal Summan®
Adjusted Std. Error of Durbin-
Model R R Square | R Square | the Eslimate Watson
1 7808 609 A13 | 105275358 1,603

a. Predictors; (Constant), GR, SM
b. Dependent Variable; PROF
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Lampiran 5 (Lanjutan)

Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 1 : Strukfur Kepemilikan Saham Oleh

Manajemen Perusahaan

ANOVAP
Sum of
Model Squares df Mean Sqguare F Sig.
1 Regression 069 2 ,034 3,113 ,1538
Resldual ,0d4 4 011
Total 113 6
a. Predictors: (Constant), GR, SM
b. Dependent Variable: PROF
Coafficlents
Unstandardized Stendardized
Cosfficents Coeffidents Colinaarity Statisics
Mods! B Std. Error Bela t Sig. Tolerance VIF
1 {Constant) 054 052 1,045 ,358
SM 2,688 1,485 - 518 -1,972 120 1 1,004
GR 373 226 516 1,648 75 996 1,004
a. Dependent Varieble: PROF
Coefficient Correlationd
Model GR SM
1 Comelalions GR 1,000 - 082
SM -,062 1,000
Covariances GR 051 -021
SM -,021 2,146
2. Dependent Variabla: PROF
Collinearity Diagnostic#
Condition Variance Proportions
Mode!l Dimension | Eigenvalus index (Constant) SM GR
1 1 1,881 1,200 A2 A4 .12
2 ,729 1,606 03 79 23
3 388 2,198 B85 10 64
a. Dependent Variable: PROF
Casewise Diagnostics?
Predicted
Case Number | Std. Residual PROF Value Residual
1 1,592 ,236350 | ,06871620 bainiaiaka
a. Dependent Variable: PROF
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Lampiran 5 (Lanjutan)

Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 1 : Struktur Kepemilikan Saham Oleh
Manajemen Perusahaan

Residuals Statistics?
Minimum | Maximum Maan Std. Deviation N

Predicted Value -, 115372 |,21602400 [,06595714 107234302 7
Stid, Pradicted Value -1,691 1,399 ,000 1,000 7
Standard Emor of

Predicted Value 044 105 065 025 7
Adjusted Predicled Value -2,39564 {,28726920 | -,234930 856107607 7
Residual bt 085956970 7
S1d. Residual -746 1,592 000 B16 7
Stud, Residual -1,226 1,782 004 1,036 7
Deleted Residual . 884066072 7
Slud. Deleted Residual -1,344 3,402 223 1,585 7
Mahal. Dislance 72 5138 1,714 1,951 7
Cook's Distance ,609 156,524 22,565 59,071 7
Centersd Leverage Valua ,029 ,B56 286 325 7

4. Dependent Variable: PROF
L-14

Pengaruh Struktur kepemilikan..., Micky Mintarsyah, Pascasarjana Ul, 2008




Lampiran 5 (Lanjutan)

Hasil Regresi Sektor Primer Sefelah Uji Multikolinearitas
Medel 1 : Struktur Kepemilikan Saham Oleh

Manajemen Perusahaan

Charts

Histogram

Depandent Variable: PROF
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Lampiran 5 (Lanjutan)

Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 1 ;: Struktur Kepemilikan Saham Oleh
Manajemen Perusahaan

Scatterplot

Dapandant Varlable: PROF
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Lampirap 5 (Lanjutan)

Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 1 : Struktur Kepemilikan Saham Oleh

Manajemen Perusahaan

Partlal Regressien Plot

Dapendent Vardable: PROF
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Lampiran 6

Uji White Heteroscedasticity — Sektor Primer
Model I : Struktur Kepemilikan Saham Oleh
Manajemen Perusahaan

White Heteroskedasticity Test:

F-statistic
Obs*R-squared

0.008450
0.220653

8072.016 Prob. F{5,1}
6.999827 Prob. Chi-Square(5)

Test Equation:

Sample:; 17

Dependent Variable: RESIDA2
Method: Least Squares
Dale: 03/24/08 Time: 22:41

Inctuded observations. 7

Variable Coefficient Std. Error t-Statistic Prob.
C 0.045417 0.000230 1973781 0.0032
SM -25.77882 0.180120  -143.1201 0.0044
SMA2 137.3104 0.807767 169.9877 0.0037
SM*‘GR 92.11908 0.900867 102.2446 0.0062
GR -0.155954 0.001606  -97.11294 (0.0066
GRA2 0.116889 0.002647 4416847 0.0144
R-squared 0.699875 Mean dependent var 0.006333
Adjusted R-squared 0,999851 S.D. dependent var 0.009829
S.E. of regression 0.000120 Akaike info criterion -15.45254
Sum squarad resid 1.44E-08 Schwarz criterion -15,49890
Log likelihood 60.08387 F-statistic 8072.016
Durbin-Watson stat 1.761271  Prob(F-statistic) 0.008450
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Lampiran 7

Hasil Regresi Setelah Uji White Heteroscedasticity — Sektor Primer
Model 1 : Struktur Kepemilikan Saham Oleh

Manajemen Perusahaan

Dependent Variable: PROF

Methed: Least Squares

Date; 03/24/08 Time: 20:42

Sample: 17

Included observations; 7

White Heteroskedasticity-Consislent Standard Errors & Covariance
PROF=C{1}*+C(2)"SM+C{3)*'GR

Coefficient Std. Error t-Statistic Prob.

Cc(1) 0.054298 0.064162 0.846257 0.4451

C{2) -2.888300 0.592178 -4.877421 0.0082

C(3) 0.373296  0.184806 1.816244 0.1278
R-squared 0.608816 Mean dependent var 0.065957
Adjusted R-squared 0.413224 S.D. dependent var 0.137433
S.E. of regression 0.105275 Akaike info criterion -1.366948
Sum squared resid 0.044332 Schwarz criterion -1.390129
Log likelihood 7.784317 Durbin-Watson stat 1.603262
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Lampiran 8

Hasil Uji Wald - Sekfor Primer

Model 1 : Struktur Kepemilikan Saham Oleh
Manajemen Perusahaan

Wald Test:
Equation: SMEXCLLEVYNONHETERO

Test Statistic Value df Probability
F-statistic 22.09192 2.4 0.0069
Chi-square 44.18385 2 0.0000

Null Hypothesis Summary:

Normalized Restriction (= 0) Valus Std. B,
C(2) -2.888300 0.592178
C(3) 0.373206 0.194806

Restrictions are linear in cosefficients.
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Lampiran 9

Hasil Regresi Sektor Primer

Model 2 ; Struktur Kepemilikan Saham Oleh

Lima Pemegang Saham Terbesar

Descriptive Statistics

Mean Std. Devialion N
PROF | 08595714 137432879 7
TOPS | 60719914 169896799 7
GR 12875165 190132581 7
LEV 50857143 259417846 7
LnSIZE 27,9488 181278 7
Carrelations
PROF TOPS GR LEV LnSIZE
Pearson Correlation  PROF 1,000 197 478 -, 799 801
TOPS ,797 1,000 082 =942 531
GR A78 ,082 1,000 ,080 605
LEV -, 798 -912 ,080 1,000 - 471
LnSIZE ,801 531 605 -471 1,000
Sig. (1-tailed) PROF . 016 ,139 016 015
TOPS 016 ; A3 002 10
GR 139 431 . 433 075
LEV 016 002 433 . 143
LnSIZE 015 110 075 143 .
N PROF 7 7 7 7 7
TOPS 7 7 7 7 7
GR 7 7 7 7 7
LEV 7 7 7 7 7
LnSIZE 7 7 7 7 7
Variables Entered/Removed
Variables Variables
Modal Enlered Removed Method
1 LnSIZE,
LEV, QR, Enter
TOPS
a. All requested variables enterad.
b. Dependent Variable: PROF
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Lampiran 9 (Lanjutan)

Hasil Regresi Sektor Primer

Model 2 : Struktur Kepemilikan Saham Oleh
Lima Pemegang Saham Terbesar

Mode! Summanp

Adjusled | Std. Error of Durbin-
Modal R R Square | R Square | the Estimata Walson
1 9759 951 B854 | 052478821 2,350

4. Predictors: (Conslant), LnSIZE, LEV, GR, TOPS
b. Dependent Variable: PROF

ANOVED
Sum of
Model Squares df Mean Square F Sig.
1 Regrassion 108 4 D27 9,787 0859
Residual Joos 2 ,003
Total 113 B

a. Predictors: (Constant), LnS1ZE, LEV, GR, TOPS
b. Dependent Variable: PROF

Coefficlents®
Unstandardized Standardized
Ceefficients Cosfficients Colinearity Statistica

Modal B Std. Emor Bsta t Sig, Tolarance VIE
1 (Constant) =131 B -204 857

TOPS -092 iy =114 =278 Bao7 145 6835

GR 310 A7 429 1,810 212 432 2313

LEY - 445 2285 - B39 -1,953 190 132 7.603

LnSIZE 016 020 207 501 507 364 2,750

2. Depandent Variable: PROF

Coefficient Correlationg

Model | Lnsize LEV GR TOPS
1 Comelations LnSIZE 1,000 306 702 ~008
LEV 306 1,000 -470 877
GR - 702 - 470 1,000 -262
TOPS - 00a 877 262 1,800
Covariances  LnSiZE 1000 001 -.002 | -6,0E-005
LEV ,001 052 -018 066
GR -002 -018 028 - 015
TOP5 | -6,0E-005 066 -015 110

a. Depsndent Variable: PROF
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Lampiran 9 (Lanjutan)

Hasil Regresi Sektor Primer

Model 2 ; Struktur Kepemilikan Saham Oleh
Lima Pemegang Saham Terbesar

Collinearity Diagnostics®

Condition Variance P
Model Dimension | Elgenvalue Index (Constant) | TOPS GR LEV LnSIZE
1 1 4,196 1,000 00 00 01 00 00
2 ,565 2,724 ,00 00 44 o 00
3 234 4,237 00 m 0o 07 vs)
4 004 30815 03 80 00 60 J0
5 001 85,204 b7 09 55 33 90
8. Depandent Variable; PROF
Residuals Statistics®
Minimum | Maximuim Mean 5td. Devialion N
Predicted Value - 130176 |,19297437 |,06595714 134051435 7
Sid. Predicted Valua -1,463 048 000 1,000 7
Slandard Error of
Predicled Value 035 048 044 005 7
Adjusted Predicted Value -,223930 |,31387438 | 08389333 , 183161637 7
Residual 030298662 7
Std. Residual -6841 954 ,000 577 7
Slud. Residual -1,348 1,289 =104 1,038 7
Deleted Residual = 107428113 7
Stud. Deleted Residual -3,146 2,215 -,334 1,754 7
tahal. Distance 1,858 4,230 3,429 10 7
Cook's Dislance 030 1,349 555 480 7
Centered Leyerage Valug 310 ,705 571 152 7
4. Dependent Variable: PROF
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Lampiran 9 (Lanjutan)
Hasil Regresi Sektor Primer
Model 2 : Struktur Kepemilikan Saham Oleh

Lima Pemegang Saham Terbesar

Charts
Histogram
Dapendont Variable: PROF
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Lampiran 9 (Lanjutan)

Hasil Regresi Sektor Primer

Model 2 : Struktur Kepemilikan Saham Oleh
Lima Pemegang Saham Terbesar

Scatterplot
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Lampiran 9 (Lanjutan)

Hasil Regresi Sektor Primer

Model 2 : Struktur Kepemilikan Saham Oleh
Lima Pemegang Saham Terbesar

Partlal Regreaslon Plot

Pependent Varlable: PROF
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Lampiran 9 (Lanjutan)

Hasil Regresi Sektor Primer

Model 2 : Struktur Kepemilikan Saham Oleh
Lima Pemegang Saham Terbesar

Partial Regresslon Plot

Dependent Variable: PROF
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Lampiran 10

Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 2 : Struktur Kepemilikan Saham Oleh

Lima Pemegang Saham Terbesar

Descriptive Statistics

Mean Std. Daviation N

PROF |,068595714 ,137432879 7

TOPS |,60719914 ,169896799 7

GR 12875165 190132581 7

Correlations
PROF TOPRS GR
Pearson Comalation  PROF 1,000 J97 478
TOPS 197 1,000 ,082
GR 478 082 1,000
Sig. (1-tailed) PROF . 016 139
TOPS 016 . 431
GR ,138 A31 ;
N PROF 7 7 7
TOPS 7 7 7
GR 7 7 7
Variables Entered/Removed’
Variables Variables
Model Entered Removed Methad
1 GR, TOPS . | Enter
a. All requesled variables antered.
b. Dependent Variable: PROF
Model SummanP
Adjusted Std. Emror of Durbin-
Mode! R R Square | R 8qguare [ the Eslimale VWalsan
1 ,89g8 ,8086 709 | 074083403 1472

4. Prediclors: (Constant), GR, TOP5
b. Dependent Variable: PROF
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Lampiran

10 (Lanjutan)

Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 2 : Strukiur Kepemilikan Saham Oleh
Lima Pemegang Saham Terbesar

ANOVE
Sum of
Model Squares df Mean Square F Sig.
1 Regression 091 2 048 8,324 ,03ge
Residual ,022 4 005
Tolal ,113 6
a. Predictors: (Constant), GR, TOPS
b. Dependent Variable: PROF
Coefficlents"
Unstandardzad Stendardized
Coaefficlents Coeflicierts Collinearity Statisties
Model B Std, Emor Bata t Sig. Tolerance ViF
i {Constant) - 347 112 3,003 035
TOPS 817 17 763 3,454 026 893 1,007
GR 200 (160 A16 1,883 133 803 1,007
a. Dependeat Variable: PROF
Coasfficient Comelationd
Model GR TOPS
1 Correlations GR 1,000 -,082
TOPS -082 1,000
Covariances GR 025 - 002
TOPS -,002 ,032
a. Dependent Varable: PROF
Collinearity Diagnostic#
Condition Variance Proportions
Model Dimension | Eigenvalue Index {Caonstant) TOPS GR
1 1 2,448 1,000 01 01 07
2 520 2,169 01 02 93
3 032 8,753 98 98 00
8. Dependent Variable: PROF
Casewise Diagnosticd
Predicted
Case Number | Std. Residual PROF Value Residual
1 - 1,071 236350 | 15698858 hininisinia

a. Dependent Variable: PROF
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Lampiran 10 (Lanjutan)

Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 2 : Struktur Kepemilikan Saham Qleh

Lima Pemegang Saham Terbesar

Residuals Statistics?

Minimum | Maximum Mean Std, Deviation N
Predicted Value -134648 | 24281128 | 08595714 123405412 7
Std. Predicted Value -1,626 1,433 000 1,000 7
g‘;ﬁ‘iﬁi '\E/:?’Je‘" 029 067 046 016 7
Adjusted Predicted Value -235982 |,37447718 |,07712440 176872387 7
Residual it o s 060488845 7
Std. Residual -,952 1,071 000 816 7
Siud. Residual . =1,812 1,383 -, 065 1,180 7
Deleted Residual o 1 136372685 7
Slud, Deleted Residual -2,360 1,658 =200 1,471 7
Mahal. Distance 081 4,101 1,714 1,643 7
Cook's Distance 009 1617 577 631 7
Centered Leveraga Value 013 683 286 274 7

a. Dependent Variable: PROF
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Lampiran 10 (Lanjutan)
Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 2 ; Struktur Kepemilikan Sabam Oleh

Lima Pemegang Saham Terbesar

Charts

Histogram

Depondent Variable: PROF
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Lampiran 10 (Lanjutan)
Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 2 : Struktur Kepemilikan Saham Oleh
Lima Pemegang Saham Terbesar

Scatterplot
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Lampiran 10 (Lanjutan)

Hasil Regresi Sektor Primer Setelah Uji Multikolinearitas
Model 2 : Struktur Kepemilikan Saham Oleh

Lima Pemegang Saham Terbesar

Partlal Regrassion Plot

Dapendent Variable: PROF
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Lampiran 11

Uii White Heteroscedasticity — Sektor Primer
Model 1 : Struktur Kepemilikan Saham Oleh
Lima Pemegang Saham Terbesar

White Heteroskedasticity Test:
|
F-statistic 6.634713 Prob. F{5,1) D.286174 !'
Obs*R-squared 6.795163  Prob. Chi-Square(5) 0.236325
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 03/24/08 Time: 22:42
Sample:17
Included observations: 7
Variable Coefficient Std. Error t-Statistic Prob.
C 0.012750 0.0108912 1.168477 0.4506
TOPS -0.041697 0.025892 -1.610414 0.3538
TOPS"2 0.042088 0.016410 2.564813 0.2367
TOPS*GR 0.055420 0.084809 0.653462 06315
GR -0.041139 0.051452 -0.799565 0.5706 -
GR"2 -0.000336 0.025415 -0.013233 0.9916
R-squared 0.970738 Mean dependent var 0.003136 ;
Adjusted R-squared 0824426 S.D. dependent var 0.002265 ;
S.E. of regression 0.000948  Akaike info criterion -11.31362 ‘
Sum squared resid 9.01E-07 Schwarz criterion -11,35998
Log likelihood 4559765 F-slatistic 6.624713
Durbin-Watson stat 1.680154  Prob(F-statistic) 0.286174
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Lampiran 12
Statistik Deskriptif Sekunder

Keseluruhan Variabel
Descriptive Statistics

N Minimum | Maximum Mean Std, Daviation
SM 63 000000 ;115050 {,01527004 027288008
TOPS 63 327296 941700 |,69920647 140399361
PROF 63 -,134650 373550 |,05270832 ,078103400
GR 63 -A77720 | 1,101444 {,15942553 241922147
SIZE 63 2E+010 TE+HD13 driviivivint 9,940E+012
LEV 63 A15000 B55000 {,48571429 235472855
LnSIZE 63 2376 31,86 27,4768 1,73696
Valid N (listwise) 63
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Lampiran 13

Hubungan Korelasi Sekunder
Keseluruhan Variabel

Correlations
SM TOPS PROF GR LEV LnSIZE

5M Pearson Correlation 1 -149 -,292" -,265° - 197 -493

Sig. (2-talled) 244 020 038 21 000

N 63 63 63 63 53 63
TOPS Pearson Correlation -149 1 199 -Q17 L1110 -013

Slg. (2-talled) 244 118 893 389 922

N 63 63 63 63 63 63
PROF Pearscn Carrelatian -,292° 199 1 180 =176 ,290*

Sig. (2-tailed) 020 118 239 168 021

N 63 63 63 63 63 63
GR Pearson Correlation - 265" -017 150 1 103 ,i56

Sig. (2-talled) ,036 893 ,239 423 222

N 53 63 63 &3 63 63
LEV Pearson Caormrelation - 197 110 - 176 ,103 1 326

Slg. (2-talled) 21 389 ,i68 423 ,009

N 63 63 53 63 63 63
LnSIZE  Pearson Comelation - 493 - 013 250" 56 326 1

Sig. {2-4ailed) 000 922 021 Yrsd o009

N 63 63 63 63 63 63

*. Comelation is significant al the 0.05 level {2-talled}.
“*. Cormelation Is signiiicant at the 0,01 level |2-talled).
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Lampiran 14
Hasil Regresi Sektor Sekunder

Descriptive Statistics

Mean S1d. Deviation N

PROF [,05270832 078103450 63

SM 01527004 027286098 63

TOPS 69920647 1403989361 63

GR ,15842553 241922147 63

LEV 48571429 235472855 63

LnSIZE 27 4768 1,73696 63

Correlations
PROF M TOPS GR LEY LnSIZE

Pearson Comelaton  PROF 1,000 -,292 199 150 176 ,200
SM - 292 1,000 -149 -,285 - 197 -A93
TOPS 198 - 140 1,000 -017 110 -013
GR 150 ~265 017 1,000 A3 158
LEV -176 -, 197 110 103 1,000 328
LnSIZE 200 -, 483 013 156 26 1,000
Sig. (1-ialed) PROF > 010 ,059 120 J0B4 010
SM oo f Ax2 018 061 ,000
TOPS 059 g2 . L4468 Jes 481
GR 120 018 A48 . 212 A1
LEV 084 061 195 212 . ,005
LnSIZE 010 0o 481 g1 005 :
N PROF a3 63 a3 83 63 63
SM 63 63 63 a3 e3 63
TOPS 63 63 63 63 63 63
GR 63 63 63 63 83 63
LEV 63 63 63 63 63 63
Ln$iZE 63 63 63 63 63 63

Variables Entered/Removed

Variables Variables

Model Entered Removed Meathod

1 LnSIZE,
TOPS, %R, . | Enter

LEV, S

4. All requested variables entered.

b. Dependent Variable: PROF

Modet SummanP
Adjusted | Std. Error of Durbin-
Model R R Square | R Squara | the Estimate Walson
1 ,5048 ,254 188 | ,070354617 2,184

a. Predictors: (Constant), LnSIZE, TOP5, GR, LEV, SM
b. Dependent Variable: PROF
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Lampiran 14 (Lapjutan)
Hasil Regresi Sektor Sekunder

ANOVAP
Sum of
Modsl Squares df Mean Square F Sig.
1 Regression 0986 5 019 3,878 0042
Residual 282 57 005
Total Aa78 62
a. Prediciors: {Constant), LnSIZE, TOPS5, GR, LEV, SM
b. Dependent Variable: PROF
Coafficlents?
Unstandardized Standardizad
Coefficients Coofliclents. Colinaarity Statistics
Mede| B Std. Error Beta t Slg. Toleranca VIF
1 {Constanty -371 18D -2,056 044
SM 400 393 -143 1,040 ,303 895 1,438
TOPS 123 065 221 1,868 064 851 1,051
GR 033 038 162 ,B55 ,398 923 1,083
LEV -114 041 -343 -2,805 007 876 1,139
LnSIZE 014 006 31 2,314 024 B91 1,448
a. Dapendant Venable; PROF
Coefficient Cormelation®
Model LnSIZE TOP5 GR LEV _ SM
1 Comrelalions LnSIZE 4,000 27 -,009 -278 A60
TOPS A27 1,000 063 - 118 184
GR -,009 063 1,000 -054 224
LEV -,278 =118 -054 1,000 010
SM 460 184 224 010 1,000
Covariances LnSIZE |3,83E-005 |5,12E-005 | -2,0E-006 | -7,0E-005 001
TOPS  |5,12E-005 004 ,000 000 005
GR -2,0E-Q06 ,000 001 { -8,4E-005 ;003
LEV -7,0E-005 000 | -8 4E-005 ooz 000
SM 001 ,005 003 ,000 154
a. Dependent Variable: PROF
Collinearity Diagnoeticd
Condition Variance Proportions
Model  Dimension | Eigenvalue Index {Constamt) SM TQPS GR LEV LnSIZE
i 1 4,427 1,000 00 0 .00 01 01 00
2 o8 2184 00 .35 0D 25 00 00
a /488 3,018 00 .32 00 72 Ki7] 00
4 33 5778 00 05 03 00 80 00
5 026 13,147 M oz B9 0 01 0z
g oM 58,401 .98 25 07 0o 5 88
8. Depandent Variable: PROF
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Lampiran 14 (Lanjutan)
Hasil Regresi Sektor Sekunder

Casewise Diagnostics

Predicted

Case Number | Std. Residual PROF Value Residual

3 -1,407 | -028750 | 07028296 i

20 3,858 373550 | 10211687 habinhin

21 -1,023 ,008550 | 08055216 baainininial

23 2,381 228800 | 06127302 -

26 -1,024 | -101400 | -,02933805 e

32 1,814 079350 | - 04832429 it

35 -1813 | -085150 | 02834485 il

44 -1,555 | -,134650 | -,02526074 A

50 2,938 229937 | 02323682 i

51 -1,368 { -,005000 | ,09125734 kit

a. Dependent Variable: PROF
Reslduals Statistics®
Minimum | Maximum Mean Std. Deviation N

Predicted Value -,048324 | 11771608 | 05270832 035347993 63
Sid. Pradicted Value -2,568 1,652 ,a00 1,000 63
oy 010 038 021 007 63
Adjusted Predicled Value - 088806 |,11679838 | 05309632 041768004 63
Residual - = 067467701 63
Std, Restdual -1,613 3,858 ,0an 959 63
Stud. Residual -1.761 3,068 -,003 1,012 63
Celeted Residual 3 : 075330877 83
Stud. Deleled Residual -1,795 4622 014 1,076 63
Mahal. Distance 268 17,650 4,921 3,877 63
Cook's Distance ,000 229 020 042 63
Centered Leverage Value ,004 ,285 079 ,063 63

a. Dependent Variable: PROF
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Lampiran 14 (Lanjutan)
Hasil Regresi Sektor Sekunder

Charts
Histogram
Dependent Varlable: PROF
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Lampiran 14 (Lanjutan)
Hasil Regresi Sektor Sekunder

Soatterplot

Dependent Varlable: PROF
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Lampiran 14 (Lanjutan)
Hasil Regresi Sektor Sekunder

Partlal Regression Plot

Dependent Variable: PROF
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Lampiran 14 (Lanjutan)
Hasil Regresi Sektor Sekunder

Partial Regression Plot

Dependent Varlable: PROF
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Lampiran 14 (Lanjutan)
Hasil Regresi Sektor Sekunder

Partlal Regression Plot

Dependent Variable: PROF
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Lampiran 15
Uji White Heteroscedasticity — Sektor Sekunder

White Heteroskedasticily Tesl:
F-statistic 0.310816 Prob. F(20,42) 0.996763
Obs*R-squared 8.117763  Prob. Chi-Square(20) 0.991060
Test Equation:
Dependent Variable: RESIDA2
Method: Least Squares
Date: 03/25/08B Time: 23:23
Sample: 163
Included observations: 63
Variable Coefficiant Std. Error t-Statistic Prob.,
C -0.070018 0.533031 -0.131358 0.8861
SM 1.723676 3.621382 0.475972 0.6386
SMA2 1.813701 4551205 0.398510 0.6923
SM*TOPS -0.333708 0.852422 -0.391483 0.6974
SM*GR 0.484765 1.033683 0.468869 0.6415
SM“LEV 0.111158 0.311295 0.357081 0.7228
SM*LNSIZE -0.065490 0.116309 -0.563085 0.5764
TOPS -0.421404 0.318046  -1.324978 0.1923
TOP5*2 0.051549 0.087835 0.586885 0.5604
TOPS'GR 0.035102 0.063196 0.555442 0.5815
TOPS*LEV -0.046812 0.058983  -0.793920 0.4317
TOPS*LNSIZE 0.013853 0.010725 1.291656 0.2035
GR -0.052960 0.210466  -0.251631 0.8026
GRA2 -0.000840 0.022907  -0.036680 0.9709
GR*LEV 0.011880 0.045691 0.259999 0.7961
GR'LNSIZE 0.000950 0.007618 0.124762 0.9013
LEV -0.108083 0.202988  -0.532509 0.5972
LEVA2 0.011585 0.038773 0.298798 0.7666
LEV*LNSIZE 0.004764 0.007621 0.627699 0.5336
LNSIZE 0.015885 0.034822 0.456166 0.6506
LNSIZEA2 -0.000474 0.000802  -0.787437 0.4354
R-squared 0.128853 Mean dependent var 0.004481
Adjusted R-squared -0.285978 §.D. dependent var 0.011193
S.E. of regression 0.012693  Akaike info criterion -5.634378
Sum squared resid 0.006766 Schwarz criterion -4.920000
Log likelihood 198.4829 F-statisiic 0.310616
Durbin-Walson stat 1.774800  Prob(F-statistic) 0.9967863

L-45

Pengaruh Struktur kepemilikan..., Micky Mintarsyah, Pascasarjana Ul, 2008




Quick Cluster

Initial Cluster Centers

Cluster

1

LnSIZE

23,76

31,86

Lampiran 16
Pembagian Sampel Berdasarkan Skala Usaha

L-46

Pengaruh Struktur kepemilikan..., Micky Mintarsyah, Pascasarjana Ul, 2008




Clusier Membarahlp

Caso Humber Clusior Dlslarm_
[ 1 1,837
2 1 2,132
3 2 2,792
4 2 3121
5 2 2,231
[; 1 3,598
7 2 2,760
8 1 2,718
9 1 2,498
10 2 1,837
1 1 2,306
12 2 2,228
123 2 3,450
14 1 3,824
15 b 3,687
16 1 3,351
17 2 3,258
18 1 3,884
19 1 3,374
20 2 2.708
21 2 2,360
22 2 1,492
23 1 2,819
24 2 3,560
25 1 1657
26 1 2,845
27 1 3,897
28 1 385
20 2 3,950
30 1 2246
a 1 213
32 1 720
a3 1 2,52
34 1 2,221
as 1 1,444
38 1 1,429
37 1 000
35 ] 2470
39 ] 1,415
40 ] 3,364
41 2 4,021
42 2 3,348
43 1 3,563
44 1 2,763
45 1 3,190
45 1 1,184
a7 2 3781
48 1 1,267
49 1 3,34
50 2 3,437
51 1 2,288
52 1 3,503
53 2 717
54 2 000
55 1 3,940
58 1 3751
57 H 1,141
58 2 3,070
58 2 2,142
&0 2 3.018
61 1 3,580
62 1 1,137
&3 2 3,621

Lampiran 16 (Lanjutan)
Pembagian Sampel Berdasarkan Skala Usaha
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Final Cluster Centars

Clu

ster

1

2

LnSIZE

26,38

29,14

Distances between Final Cluster Centers

Cluster

1

2

1
2

2,762

2,762

Number of Cases in each Cluster

Cluster 1 38,000

2 25,000
Valid 63,000
Missing 000

Lampiran 16 (Lanjutan)
Pembagian Sampel Berdasarkan Skalz Usaha
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Lampiran 17
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Kecil
Descriptive Statistics
Mean Std. Deviation N
PROF |,03438704 068854720 38
SM 02343586 ,032424967 38
TOPS 10804674 149875880 38
GR , 12667597 204582399 38
LEV 44618421 2568993463 38
LnSIZE 26,3805 1,11166 38
Correlations
PROF SM TOPS GR LEV LaSIZE
Pearson Correlation PROF 1,000 -264 336 180 -283 156
SM -,264 1,000 -,220 =355 -177 - 421
TOPS 336 -220 1.000 381 2i2 250
GR 180 =355 281 1,000 165 140
LEV -,283 - 177 272 165 1,000 337
LnSIZE 156 -421 250 140 337 1,600
Sig. (1-tailed) PROF ; ,055 020 126 ,043 74
SM ,055 . ,092 014 144 D04
TOPS 020 092 . L0s ,049 L85
GR 126 014 ,009 . 161 202
LEV 043 144 049 J61 . 019
LnSIZE 174 ,004 065 202 019 .
N PROF 38 38 as 38 38 38
SM 38 38 as 38 a8 38
TOP5S 38 38 38 38 38 38
GR 3B 38 38 3B 38 a8
LEV 3B 38 a8 ag 38 38
LnSIZE 38 38 38 3B 38 a8
Variables Entered/Removed
Variables Variablas
Model Entered Removed Method
1 LnSIZE,
GR, LEV, Enter
TOP5, SM
a. All requested variables entered.
b. Dependent Variable: PROF
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Lampiran 17 (Lanjutan)
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Kecil
Model Summan®
Adjusted Sid. Emror of Durbin-
Modal R R Square | R Sguare | the Estimata Watson
1 5818 ,338 234 | 061206090 1,746
a. Pradictors: {Constant), LnSIZE, GR, LEV, TOP5, SM
b. Dependent Variable: PROF
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 061 5 012 3,267 0178
Residual 120 32 004
Total 181 37
a. Prediclors: (Constant), LnSIZE, GR, LEV, TOPS, SM
b. Dependent Variable: PROF
Coefficients
Unstandardized Standardized
Coefficients Coefficlents Collinearity Stafistlcs
Modsl B Std. Error Beta t 5ig. Tolerance VIF
i (Constant) - 247 275 - 599 ,376
SM -A20 362 -.195 -1,159 255 734 1,363
TOPS 74 076 73 2,307 028 780 1,265
GR 013 058 038 232 818 M 1,298
LEV - 127 042 - 470 -3,008 005 848 1,182
LnSIZE 008 011 134 802 429 736 1,358
a. Dependent Variable: PROF
Coaefficient Correlations
Model LnSIZE GR LEV TOP5 SM
1 Correlations  LnSIZE 1,000 088 - 266 - 137 377
GR Ralt:] 1,000 -,056 -325 ,305
LEV -, 266 -,056 1,000 -173 -,003
TOPS - 137 -,325 =173 1,000 014
SM 377 ,305 -,003 014 1,000
Covariances LnSIZE 000 | 5,21E-005 ,aoo 000 001
GR 5,21E-005 ,003 ,000 -,001 ,006
LEV 000 000 ,002 -001 | 4,6E-005
TOPS ,000 -001 -,0M 006 ,000
Sk ,001 ,006 | -4,6E-005 ,000 131
8. Dependent Variable: PROF
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Lampiran 17 (Lanjutan)
Hasil Represi Sektor Sekunder

Berdasarkan Skala Kecil
Collinearlty Dlagnostick
Condition Variance Proportions
Model Dimension | Elgenvalua Index _ | {Constant) SM TOF5 GR LEY LnSIZE
1 1 4,482 1,000 00 01 00 o1 o1 00
2 938 2,188 00 28 ,00 28 00 00
3 390 3,388 00 A5 00 B0 o7 .00
4 ,166 6,194 ,00 1 02 02 85 00
5 023 13,823 01 01 08 08 01 01
6 0Mm 83,077 28 8 .00 01 05 89
a. Dependent Yariable: PROF
Casewise Diagnostics®
Pregicled

Case Number | Std. Residual PROF Valus Residual

5 1,148 ,095700 | ,02556243 ainininaini

11 2,730 ,228800 | 06169856 aaininin

17 1,041 112650 | ,04891545 iaaiainininin

18 2,018 079350 | -,04415845 ainniainie

21 -1,949 -,085150 | 03411811 .

28 -1,589 -, 134650 | -,03741512 - g

29 1,123 132256 | 06352559 i

33 -1,417 -005000 | ,08173570 y

a. Dependent Variable: PROF

Residuals Statistics®

Minimum | Maximum Mean Std. Devialion N
Predicted Value - 049134 (,10248633 | 03438704 040665940 38
Std. Predicted Value -2,054 1675 000 1,600 38
gﬁg’i";:j 52"’Je°f 014 038 023 007 38
Adjusted Predictad Value -080194 (,12094848 | 03454499 045873494 38
Residual ,056920508 38
Std. Residual -1,849 2,730 ,000 930 38
Stud. Residual -2,144 2,893 -001 1,029 38
Deleled Residual iaainiaiahod 070017192 38
Stud. Deletad Residual -2,281 3,314 010 1,087 3B
Mahal. Distance 938 13,382 4,868 3,304 a8
Cook's Distance 000 347 041 78 3B
Centered Leverage Value 025 362 g3z KoL) 38
a. Dependant Variabte: PROF

Pengaruh Struktur kepemilikan.
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Lampiran 17 (Lanjutan)
Hasil Regresi Sekfor Sekunder
Berdasarkan Skala Kecil

Charts

Histogram

Dependent Varable: PROF
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Lampiran 17 (Lanjutan)
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Kecil
Scatterplot
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Lampiran 17 (Lanjutan)
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Kecil
Partial Regression Plot
Depondent Varlable: PROF
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Lampiran 17 (Lanjutan)
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Kecil
Partlal Regrasslon Plot
Dependent Variable:; PROF
0.200000 -
o
=)
0100000 =]
o & o ° o ©
5 00 “yo ° o
& 0.000000~] o - So & >
o o o o o
o
o
-0.100000— @
o
-0.200000—
0500000 -0.250000 0.600000 0.250000 0.500000
GR
Partlal Regression Plot
Dependent Variable: PROF
0200000
o
0100000 o o %qa o
< o
™ o
2 (.000000 o ° @ o me 2 o o
o CGo o o
=] =] an oo =]
© oo
-0.100000 —
Q
o
-0 200000
-0.400000 -0.200000 0.000000 0.200000 0.400000 0.600000
LEV
L-55

Pengaruh Struktur kepemilikan..., Micky Mintarsyah, Pascasarjana Ul, 2008




Lampiran 17 (Lanjutan)
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Kecil
Partial Regression Plot
Dependent Variable: PROF
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Lampiran 18
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Besar
Descriptive Statistics
Mean Sid. Devialion N
PROF 08055668 082915714 25
SM ,00285800 | 006059994 25
TOPS 68880926 126908664 25
GR ,20920485 287034402 25
LEV 54580000 183284160 25
LnSIZE 29,1430 1,04595 25
Correlations
PROF SM TOPS GR LEV LnSIZE
Pearson Comrelation PROF 1,000 -180 066 031 -220 034
SM -, 180 1,000 -,063 o2 275 -211
TQP5 066 -,063 1,000 -512 -,248 - 318
GR ,031 J02 - 512 1,000 -,068 -075
LEV -220 275 -,248 -, 068 1,000 14
LnSIZE 034 - 211 -,318 -075 A4 1,000
Sig. (1-tailed) PROF . 194 376 A41 45 AT
SM 194 . 583 313 092 156
TOPS 376 ,383 . ,004 116 0614
GR A4 ,313 004 . 374 360
LEV 145 092 116 374 ) 294
LnSIZE 437 156 061 ,360 ,294 .
N PRCF 25 25 25 25 25 25
SM 25 25 25 25 25 25
TOPS 25 25 25 25 25 25
GR 25 25 25 25 25 25
LEV 25 25 25 25 25 25
LnSIZE 25 25 25 25 25 25
Variables Entered/Removed
Variables Variables
Model Entered Removed Mathod
1 LnSIZE,
GR, LEV,, Enter
SM, TOPS
2. All requested variables entered,
b. Dependent Variable: PROF
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Lampiran 18 (Lanjutan)
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Besar
Mode! Summanf
Adjustled Std. Error of Durbin-
Model R R Sguare | R Sguare | lhe Estimate Watson
1 2622 069 - 176 089925678 2346
a. Prediclors: {Constant), LnSIZE, GR, LEV, 5M, TOPS
b. Dependent Variable: PROF
ANOV2P
Sum of
Model Squares df Mean Square F Sig.
1 Regression 011 5 ,002 281 9188
Residual 154 19 008
Total 165 24
a. Predictors: (Constant), LnSIZE, GR, LEV, SM, TOP5
b. Dependent Variable: PROF
Coefficlent®
Unstandardized Siandardized
Coeficlents Cosfficients Collingarty Statistics
Model B Sid. Emor Beta t Slg. Tolerance VIF
1 {Constant) -,036 558 - 055 957
SM -1716 3,278 -125 -,523 607 ,B54 1,171
TOPS 047 ,185 072 240 813 ,549 1,821
GR 021 080 074 264 794 533 1,579
LEY -077 1% - 169 -687 501 ,BO7 1,236
LnSIZE 004 020 055 218 B30 T77 1,287
@, Dependent Variable; PROF
Coefficient Correlationd
Model LnSIZE GR LEV SM TOPS
1 Comelations  LnSIZE 1,000 264 -039 232 397
GR 264 1,000 247 -,084 594
LEV -,039 247 1,000 -,297 297
5M 232 -084 -297 1,000 011
TOPS 357 594 297 011 1,000
Covariances LnSIZE ,a00 000 | -8,6E-005 015 ,002
GR ,000 ,006 ,002 -,022 009
LEV -8,6E-005 ,002 012 -,109 006
SM 015 -022 -,109 10,746 007
TOPS 002 ,009 006 007 ,038
a. Dependent Variable: PROF
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Collinearity Dlagnostice

Lampiran 18 (Lanjutan)
Hasil Regresi Sektor Sekunder
Berdasarkan Skala Besar

Condition Variance P
Model  Dimension | Eigenvalue Index {Constant) SM ToPs GR LEV LnSIZE
1 1 4533 1,000 00 ,01 00 01 00 00
2 759 2,484 0 g2 00 00 fes] 00
3 613 2,720 ,0a 04 00 59 00 00
4 082 7,453 00 o7 05 0o 70 00
5 013 19,026 01 03 68 28 29 02
g 000 103,490 g 04 7 12 0o B8
8. Deperdent Variable; PROF
Casewlse Diagnosticd
Predicled
Case Number | Std. Residual PROF Value Residual
1 -1,163 | -02B750 | ,075B1075 s
10 3,070 373550 | 09743662 i
18 1,928 226937 | 05657458 —
4. Dependent Varighle: PROF
Residuals Statistice®
Minimum | Maxirmum Mean Sid. Deviation N
Predicled Value ,00889011 |,10809369 |,08055668 021750913 25
8{d. Predicted Value -3,295 1,268 ,000 1,000 25
Standard Error of
Predicted Value 028 ,081 042 013 25
Adjusted Predicted Value -,088308 |,18104544 |,08100803 047471552 25
Residual ,0B0011958 25
Std. Residual -1,163 3,070 000 880 25
Stud. Residual -1,336 3,290 -,006 1,007 25
Deleted Residual T * ,105829891 25
Stud. Deleted Residual -1,366 4,881 89 1,268 25
Mahal. Distance 986 18,305 4,500 3,996 25
Cook’s Dislance ,000 316 ,059 ,102 25
Centered Leverage Value ,041 763 200 167 25
2. Dependent Variable: PROF
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Lampiran 18 (Lanjutan)
Hasil Regrest Sektor Sekunder

Berdasarkan Skala Besar
Charts
Histogram
Dapendent Varlable: PROF
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Lampiran 18 (Lanjutan)
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Besar
Scatterplot
Dependent Varlable: PROF
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Hasil Regresi Sektor Sekunder

Berdasarkan Skala Besar
Partlal Regression Plot
Dependent Variable: PROF
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Lampiran 18 (Lanjutan)
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Besar
Scatterplot
Dependent Varlable: PROF
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Lampiran 18 (Lanjutan)
Hasil Regresi Sektor Sekunder

Berdasarkan Skala Besar
Partlal Regression Plot
Dapendeant Variabla: PROF
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Hasil Regresi Sektor Sekunder

Berdasarkan Skala Besar
Partial Regresslion Plot
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Hasil Regresi Sektor Sekunder
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Partial Regresslon Plot
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