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Lampiran 4 : Output SPSS

Descriptive Statistics

N Minimum  Maximum Mean Std. Deviation
Return Saham 42 1.00 2.04 1.8604 .21304
Price Earning Ratio 42 .89 7.90 3.6007 1.43907
Profitabilitas 42 .08 71 .3666 .12386
Valid N (listwise) 42

Model

Variables Entered/Removed?
Variables

Variables Entered Removed Method

Profitabilitas, . Enter
Price Earning

RatioP

a. Dependent Variable: Return Saham

b. All requested variables entered.

Model Summary®

Adjusted R Std. Error of Durbin-
Model R R Square Square the Estimate Watson
1 .6132 .376 .344 17257 2.423

a. Predictors: (Constant), Profitabilitas, Price Earning Ratio

b. Dependent Variable: Return Saham



ANOVA?

Sum of Mean
Model Squares df Square F Sig.
1 Regression .699 2 350 11.743 .000P
Residual 1.161 39 .030
Total 1.861 41
a. Dependent Variable: Return Saham
b. Predictors: (Constant), Profitabilitas, Price Earning Ratio
Coefficients?®
Standardi
zed
Unstandardized Coefficien Collinearity
Coefficients ts Statistics
Std. Toleran
Model B Error Beta t Sig. ce VIF
(Constant) 2.448 .136 18.014 .000
Price Earning -.096 .020 -.650 -4.736 .000 .850 1.177
Ratio
Profitabilitas -.657 .236 -.382 -2.782 .008 .850 1.177

a. Dependent Variable: Return Saham

Collinearity Diagnostics?

Model Dimensio Eigenvalu

Condition

Variance Proportions



n e Index Price
(Constant Earning Profitabilita
) Ratio S

1 1 2.811 1.000 .00 .01 .01

2 .164 4.145 .00 .38 .23

3 .025 10.609 .99 .60 .76
a. Dependent Variable: Return Saham

Residuals Statistics?®
Std.
Minimum Maximum  Mean Deviation

Predicted Value 1.5295 2.2872  1.8604 .13061 42
Std. Predicted Value -2.533 3.268 .000 1.000 42
Standard Error of .028 .102 .043 .017 42
Predicted Value
Adjusted Predicted 1.5184 2.4208 1.8624 .14363 42
Value
Residual -.65818 .28648  .00000 .16831 42
Std. Residual -3.814 1.660 .000 .975 42
Stud. Residual -3.982 1.948 -.005 1.038 42
Deleted Residual -.71737 .39434  -.00198 .19178 42
Stud. Deleted Residual -5.102 2.023 -.033 1.159 42
Mabhal. Distance .074 13.350 1.952 2.774 42
Cook's Distance .000 572 .052 135 42



Centered Leverage

Value

.002 .326 .048

.068

42

a. Dependent Variable: Return Saham

Frequency

Histogram

Dependent Variable: Return Saham

-2 -1 0 1

Regression Standardized Residual

Mean = 4 62E-15
Std. Dev. = 0,875
N=42



Regression Studentized Residual

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Return Saham

Expected Cum Prob
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Observed Cum Prob

Scatterplot

Dependent Variable: Return Saham
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Regression Standardized Predicted Value

One-Sample Kolmogorov-Smirnov Test
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Unstandardized

Residual
N 42
Normal Parameters? Mean .0000000
Std. Deviation .16830838
Most Extreme Differences Absolute 131
Positive .087
Negative -.131
Test Statistic 131
Asymp. Sig. (2-tailed) .066¢

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

c. Lilliefors Significance Correction.



