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Lampiran 3 Hasil Output Spss 
 

Descriptive Statistics 

 Mean Std. Deviation N 

Return Saham .0136 .13463 120 

Inflasi .1792 .23479 120 

SukuBunga 4.9375 .80129 120 

NilaiTukar Rupiah 14371.7083 530.66483 120 

 

Variables Entered/Removeda 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 NilaiTukar 

Rupiah, Inflasi, 

SukuBungab 

. Enter 

a. Dependent Variable: Return Saham 

b. All requested variables entered. 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .275a .076 .052 .13111 2.222 

a. Predictors: (Constant), NilaiTukar Rupiah, Inflasi, SukuBunga 

b. Dependent Variable: Return Saham 
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Correlations 

 

Return 

Saham Inflasi 

SukuBung

a 

NilaiTukar 

Rupiah 

Pearson 

Correlation 

Return Saham 1.000 .108 .057 -.268 

Inflasi .108 1.000 .331 -.291 

SukuBunga .057 .331 1.000 -.366 

NilaiTukar 

Rupiah 

-.268 -.291 -.366 1.000 

Sig. (1-tailed) Return Saham . .121 .270 .002 

Inflasi .121 . .000 .001 

SukuBunga .270 .000 . .000 

NilaiTukar 

Rupiah 

.002 .001 .000 . 

N Return Saham 120 120 120 120 

Inflasi 120 120 120 120 

SukuBunga 120 120 120 120 

NilaiTukar 

Rupiah 

120 120 120 120 
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ANOVAa 

Model Sum of Squares df 

Mean 

Square F Sig. 

1 Regressi

on 

.163 3 .054 3.158 .027b 

Residual 1.994 116 .017   

Total 2.157 119    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), NilaiTukar Rupiah, Inflasi, SukuBunga 

 
 

Coefficientsa 

Model 

Unstandardize

d Coefficients 

Standardiz

ed 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B 

Std. 

Error Beta 

Tolera

nce VIF 

1 (Constant) 1.064 .391  2.724 .007   

Inflasi .027 .055 .047 .491 .624 .857 1.167 

SukuBung

a 

-.010 .017 -.060 -.605 .546 .811 1.233 

NilaiTukar 

Rupiah 

-6.996 .000 -.276 -2.820 .006 .834 1.200 

a. Dependent Variable: Return Saham 
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Collinearity Diagnosticsa 

Mode

l 

Dimensi

on 

Eigenval

ue 

Conditi

on 

Index 

Variance Proportions 

(Consta

nt) Inflasi 

Suku 

Bunga 

 Nilai Tukar  

Rupiah 

1 1 3.447 1.000 .00 .03 .00 .00 

2 .536 2.536 .00 .84 .00 .00 

3 .017 14.277 .01 .10 .83 .01 

4 .001 81.829 .99 .03 .17 .99 

a. Dependent Variable: Return Saham 

 
 

Residuals Statisticsa 

 

Minimu

m 

Maximu

m Mean 

Std. 

Deviation N 

Predicted Value -.1259 .0676 .0136 .03699 120 

Std. Predicted Value -3.771 1.461 .000 1.000 120 

Standard Error of Predicted 

Value 

.014 .049 .023 .008 120 

Adjusted Predicted Value -.1908 .0743 .0140 .03727 120 

Residual -.43409 .39591 .00000 .12944 120 

Std. Residual -3.311 3.020 .000 .987 120 

Stud. Residual -3.572 3.258 -.002 1.023 120 

Deleted Residual -.50528 .46085 -.00043 .13925 120 

Stud. Deleted Residual -3.770 3.403 -.002 1.042 120 

Mahal. Distance .361 15.776 2.975 3.236 120 

Cook's Distance .000 .523 .020 .078 120 

Centered Leverage Value .003 .133 .025 .027 120 

a. Dependent Variable: Return Saham 
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One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 120 

Normal Parametersa,b Mean .0000000 

Std. Deviation .12944359 

Most Extreme Differences Absolute .078 

Positive .078 

Negative -.068 

Test Statistic .078 

Asymp. Sig. (2-tailed) .071c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 
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Coefficientsa 

Model 

Unstandardize

d Coefficients 

Standardiz

ed 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B 

Std. 

Error Beta 

Tolera

nce VIF 

1 (Constant) -1.005 .191  -5.258 .000   

Inflasi .055 .032 .145 1.739 .085 .883 1.133 

SukuBunga -.018 .009 -.158 -1.901 .060 .887 1.128 

NilaiTukar 

Rupiah 

.084 .013 .510 1.263 .058 .981 1.020 

a. Dependent Variable: Return Saham 
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