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Uji Normalitas  (Asymp Sig harus > 0.05) 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 36 

Normal Parametersa,b Mean .0000000 

Std. Deviation 208.49401248 

Most Extreme 

Differences 

Absolute .137 

Positive .137 

Negative -.075 

Test Statistic .137 

Asymp. Sig. (2-tailed) .085c 



Hasil : 0.085 > 0.05 = Data Normal 

 

Uji Multikolinieritas  

Jika VIF <10 dan tolerance value >0.1 maka tdk terjadi multikolinieritas 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standar

dized 

Coefficie

nts 

t Sig. 

Collinearity 

Statistics 

B 

Std. 

Error Beta 

Tolera

nce VIF 

1 (Constant) 388.097 47.681  8.139 .000   

ROA 9.123 13.478 .107 .677 .503 1.000 1.000 

CTO -2.744 1.057 -.409 -2.595 .014 1.000 1.000 

 

Hasil : ROA dan CTO: VIF 1.000 <10 dan nilai tolerance value 1.00 

>0.01, maka data bebas multikolinieritas 

 

 

 

 

 

 

 



Uji Heteroskedastisitas 

Nilai Sig > 0.05  

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardi

zed 

Coefficient

s 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta 

Tolera

nce VIF 

1 (Const

ant) 
169.665 27.558  6.157 .000   

ROA -1.012 7.790 -.023 -.130 .897 1.000 1.000 

CTO .000 .611 .000 -.001 .999 1.000 1.000 

a. Dependent Variable: Abs_RES 

X1 ROA 0.897 > 0.05 

X2 CTO 0.999 > 0.05  

Maka data tidak terjadi Heteroskedastisitas 

 

 

 

 
 

 

 

 



Uji Autokorelasi 

Dasar pengambilan keputusan 

1. Jika d < dL atau d > 4-dL artinya terdapat autokorelasi 

2. Jika dU < d < 4-dU artinya tidak terdapat autokorelasi 

3. Jika dL < d < dU atau 4-dU < d <4-dL artinya tidak ada 

kesimpulan 

 

ATAU  

Nilai Asymp Sig (2-tailed) > 0.05 

METODE DURBIN WATSON d 

1-0.716/2 = 1-0.358=0.642 

METODE THEIL-NAGAR d 

n2.(1-d/2)+k2/n2k2 

362.(0.642/2)+22/362-22 

1296.(0.642)+4/1296-4 

836,032/1292 = 0,6470835913312693 

 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Const

ant) 
-.019 .089  -.215 .831 

Ut_1 .649 .138 .634 4.711 .000 



a. Dependent Variable: Unstandardized Residual 

 

Ut_1 = 0.649 

Constanta : -0.019 

Constanta x (1-Ut_1) 

= -0.019 x (1-0.649) 

= -0.019 x 0.351 

= - 0.006669 

 

 

 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 2.714 .090  30.086 .000 

LnX1_pLnX1_1 .029 .044 .093 .667 .510 

LnX1_pLnX2_1 -.377 .084 -.626 -4.485 .000 

a. Dependent Variable: LnY_pLnY_1 

LnX1 = 0.029 

LnX2 = -0.377 

 

 

 

 



Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients t Sig. 

B Std. Error Beta   

1 (Constant) 2.525 .940  2.688 .011 

LagUt .601 .146 .583 4.123 .000 

a. Dependent Variable: Ut 

LagUt = 0.601 

 

 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .280a .079 .021 .48844 1.852 

a. Predictors: (Constant), LnX2@1, LnX1@1 

b. Dependent Variable: LnY@1 

Dasar pengambilan keputusan 

1. Jika d < dL atau d > 4-dL artinya terdapat autokorelasi 

2. Jika dU < d < 4-dU artinya tidak terdapat autokorelasi 

3. Jika dL < d < dU atau 4-dU < d <4-dL artinya tidak ada 

kesimpulan 

 

n= 36 

k= 2 

dL = 1.3537 



dU= 1.5872 

dW = 1.852 

1.5872 < 1.852 < 2.4128 

Jika dU < d < 4-dU artinya tidak terdapat autokorelasi 

 

UJI t 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standar

dized 

Coefficie

nts t Sig. Collinearity Statistics 

B 

Std. 

Error Beta   

Toleranc

e VIF 

1 (Const

ant) 
388.097 47.681  8.139 .000   

ROA 9.123 13.478 .107 .677 .503 1.000 1.000 

CTO -2.744 1.057 -.409 -2.595 .014 1.000 1.000 

a. Dependent Variable: HARGA SAHAM 

 

 

 

 

 

 



UJI F 
 

ANOVAa 

Model 

Sum of 

Squares df Mean Square F Sig. 

1 Regression 331097.883 2 165548.942 3.591 .039b 

Residual 1521441.363 33 46104.284   

Total 1852539.247 35    

a. Dependent Variable: HARGA SAHAM 

b. Predictors: (Constant), CTO, ROA 
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