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Uji Normalitas (Kolmogrov Smirnov)

One-Sample Kolmogorov-Smirnov Test

Unstandardize
d Residual

N 55
Normal Parametersab Mean ,0000000
Std. Deviation 52,91862518

Most Extreme Differences Absolute ,132
Positive ,132

Negative -,066

Test Statistic ,132
Asymp. Sig. (2-tailed) ,200¢

a. Test distribution is Normal.
b. Calculated from data.

c. Lilliefors Significance Correction.



Uji Multikolinearitas

Coefficients”
Standardized
Unstandardized Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 ~(Constant) 3291 17,220 A 191 849 A
CR | 049 065 126 749 AST 662 1510
ROA -1126 J77 -,243 -1,450 153 668 1,496
DER ] 2630 ' 6,77417 ‘ -,660 ‘ ‘-,‘396 - ,6§8 ' 784 ‘ 71,v275

a. Dependent Variahle: Return_Saham



Uji Heterokedastisitas (Glejser)

Coefficients2

Standardized

Unstandardized Coefficients  Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 34,824 11,716 2,972 ,005
CR ,033 ,045 125 ,732 467
ROA -,435 ,529 -,140 -,823 414
DER -,492 4,587 -,017 -,107 915

a. Dependent Variable: abs_res



Uji Heterokedasitas (Scatterplot)

Scatterplot
Dependent Variable: Rn

Regression Standardized Predicted Value
o
o

T T T T
2 El 0 1
Regression Studentized Residual

Uji Autokorelasi (Run Test)
Runs Test

T
2

Unstandardized Residual

Test Value2

Cases < Test Value
Cases >= Test Value
Total Cases
Number of Runs

Z

Asymp. Sig. (2-tailed)

-6,07618

27

28

55

29

,139

,890

a. Median



Koefisien korelasi (R) dan Koefisien Determinasi (R?)

Model Summary

Adjusted R Std. Error of
Model R R Square Square the Estimate

1 ,200a ,040 -,016 54,45282

a. Predictors: (Constant), DER, ROA, CR

Ujit
Coefficients?
Unstandardized
Coefficients Standardized
Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 3,291 17,220 ,191 ,849
CR ,049 ,065 ,126 ,749 ,457
ROA -1,126 777 -243  -1,450 ,153
DER -2,630 6,741 -,060 -390 ,698

a. Dependent Variable: Return_Saham



Uji F

ANOVA2
Sum of
Model Squares df Mean Square F Sig.
1 Regression 6298,128 3 2099,376 ,708 ,552b
Residual 151220,568 51 2965,109
Total 157518,696 54

a. Dependent Variable: Return_Saham

b. Predictors: (Constant), DER, ROA, CR
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