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Lampiran 2
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Regression
Descriptive Statistics
Mean Std. Deviation N
RETURN SAHAM -,0920 ,18663 30
ROA 3,0847 2,52576 30
DER ,8823 ,44219 30
EPS 30,7583 34,78147 30
PER 10,9783 13,46928 30
Correlations
RETURN
SAHAM  ROA DER EPS PER
Pearson RETURN 1,000 ,038 -192 -088 -152
Correlation SAHAM
ROA ,038 1,000 -109 ,631 ,041
DER -192 -109 1,000 -012 -,071
EPS -,088 ,631 -012 1,000 ,358
PER -152 ,041 -071 ,358 1,000
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Sig. (1-tailed) RETURN . ,421 155 322 212
SAHAM
ROA 421 . ,283 ,000 ,414
DER ,155 ,283 . 475 354
EPS ,322 ,000 ,475 . ,026
PER 212,414 354 ,026

N RETURN 30 30 30 30 30
SAHAM
ROA 30 30 30 30 30
DER 30 30 30 30 30
ERS 30 30 30 30 30
PER 30 30 30 30 30

Model Summary®
Change Statistics

Std. R
Adjust  Error Squa Sig.  Durbi
R ed R ofthe re F F n-
Mod Squa Squar Estim Chan Chan df df Chan Wats
el R re e ate ge ge 1 2 ge on
1 26,069 -080 ,1939 ,069 464 4 2 761 2,211
32 3 5

a. Predictors: (Constant), PER, ROA, DER, EPS
b. Dependent Variable: RETURN SAHAM

ANOVA?
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Model Sum of Squares df Mean Square F  Sig.
1 Regression ,070 4 ,017 ,464 ,761°
Residual ,940 25 ,038
Total 1,010 29
a. Dependent Variable: RETURN SAHAM
b. Predictors: (Constant), PER, ROA, DER, EPS
Coefficients?®
95,0%
Unstand = Standa Confide
ardized  rdized nce Collinearit
Coefficie = Coeffici Interval =~ Correlation y
nts ents for B S Statistics
Lo
we Up Ze
r per ro-
Std. Bo Bo or Pa P
Erro Si un un de rtia ar Toler VI
Model B r Beta t g. d d r | t ance F
1(Con - ,102 -9 - ,20
stant) ,0 0 8 ,21 9
02 2 2 3
3
ROA ,0 ,019 ,081 3 7 - ,04 0 ,06 0 ,550 1,
06 1 5,03 6 38 2 81
2 8 4 9
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DER - ,083 -194 - - ,08 - - - 971 1,
,0 9 25 8 1 19 1 03
82 9 2 92 4 9 0
0 1
EPS ,0 ,001 -093 - - ,00 - - - ,486 2,
00 3 00 3 ,0 ,06 ,0 05
3 4 88 7 6 9
6 5
PER - ,003 -136 - - ,00 - - - ,806 1,
,0 ,6 00 4 1 12 1 24
02 3 8 52 5 2 1
2 2
a. Dependent Variable: RETURN SAHAM
Coefficient Correlations?
Model PER ROA DER EPS
1 Correlations PER 1,000 ,267 ,109 -,435
ROA ,267 1,000 ,155 -,666
DER ,109 ,155 1,000 -,114
ERS -,435 -,666 -,114 1,000
Covariances PER 8,872E-6 1,528E-5 2,695E-5 -1,925E-6
ROA 1,528E-5 ,000 ,000 -1,902E-5
DER 2,695E-5 ,000 ,007 -1,396E-5
EPS -1,925E-6 -1,902E-5 -1,396E-5 2,208E-6

a. Dependent Variable: RETURN SAHAM



Collinearity Diagnostics?

Variance Proportions
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Mod Dimensi Eigenval Conditio (Constan RO DE EP PE
el on ue n Index t) A R S R
1 1 3,717 1,000 01 ,01 ,01 ,01 ,02
2 ,544 2,613 ,03 ,00 ,10 ,07 ,39
3 ,503 2,719 ,01 ,13 ,04 ,12 ,32
4 ,164 4,767 ,04 48 19 64 |11
5 ,072 7,179 92 ,38 66 ,16 ,16
a. Dependent Variable: RETURN SAHAM
Residuals Statistics?
Minimu ~ Maximu Std.
m m Mean Deviation N
Predicted Value -,1505 ,0171  -,0920 ,04907 30
Residual -,30720 ,47855 ,00000 , 18006 30
Std. Predicted -1,192 2,223 ,000 1,000 30
Value
Std. Residual -1,584 2,468 ,000 ,928 30

a. Dependent Variable: RETURN SAHAM
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Runs Test

Unstandardized

Residual
Test Value? ,03938
Cases < Test Value 15
Cases >= Test Value 15
Total Cases 30
Number of Runs 15
Z -,186
Asymp. Sig. (2-tailed) ,853

a. Median

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 30
Normal Parameters®P? Mean ,0000000
Std. Deviation ,18006377
Most Extreme Differences Absolute ,106
Positive ,106

Negative -,103



Test Statistic , 106
Asymp. Sig. (2-tailed) ,200¢¢

a. Test distribution is Normal.
b. Calculated from data.
c. Lilliefors Significance Correction.

d. This is a lower bound of the true significance.
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