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Lampiran 4 :
Output Pengolahan Data SPSS

1. Pengujian Asumsi Klasik
a. Uji Normalitas

One-Sample Kolmogorov-Smirnov Test
Unstandardized

Residual
N 60°
Exponential parameter.®” Mean 1.3408451
Most Extreme Differences Absolute .138
Positive .138
Negative -.077
Kolmogorov-Smirnov Z .853
Asymp. Sig. (2-tailed) 461

a. Test Distribution is Exponential.
b. Calculated from data.

b. Uji Multikolinieritas

Coefficients?

Collinearity Statistics

Model Tolerance VIF

1 Return On Asset (X1) .106 9.407
Reurn On Equity (X2) 119 8.412
Net Profit Margin (X3) .769 1.301
Earning Per Share (X4) .739 1.353

a. Dependent Variable: Harga Saham (Y)



c. Uji Autokorelasi

Model Summary”

Model Durbin-Watson

1 770°

a. Predictors: (Constant), Earning Per Share (X4), Net Profit Margin
(X3), Reurn On Equity (X2), Return On Asset (X1)

b. Dependent Variable: Harga Saham (Y)

Runs Test
Unstandardized Residual
Test Value® 30179.01343°
Cases < Test Value 59
Cases >= Test Value 1
Total Cases 60
Number of Runs 3
z .186
Asymp. Sig. (2-tailed) .853

a. Mode
b. There are multiple modes. The mode with the largest data value is used.

d. Uji Heterokedastisitas

Coefficients?

Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 3648.366 1238.336 2.946 .005
Return On Asset (X1) -178.852 188.852 -.369 -.947 .348
Reurn On Equity (X2) 49.296 57.806 .314 .853 .397
Net Profit Margin (X3) 141.545 60.048 .341 .357 222
Earning Per Share (X4) 117540730. 553997111. .031 212 .833

100 200

a. Dependent Variable: Abs_RES



2. Analisis Regresi Linier Berganda

Model Summary”

Adjusted R Std. Error of the
Model R R Square Square Estimate
1 .794% .630 .603 7496.02959

a. Predictors: (Constant), Earning Per Share (X4), Net Profit Margin
(X3), Reurn On Equity (X2), Return On Asset (X1)
b. Dependent Variable: Harga Saham (Y)

ANOVA?
Mean
Model Sum of Squares  df Square F Sig.
1 Regression  5260504603.000 4 131512615 23.405
1.000
Residual 3090475279.000 55 56190459.6
20
Total 8350979882.000 59

.000°

a. Dependent Variable: Harga Saham (Y)
b. Predictors: (Constant), Earning Per Share (X4), Net Profit Margin (X3),
Reurn On Equity (X2), Return On Asset (X1)

Coefficients?

Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 3744.764 1763.462 2.124 .038
Return On Asset (X1) 1090.322 268.936 1.020 4.054 .000
Reurn On Equity (X2) 531.189 82.319 1.535 6.453 .000
Net Profit Margin (X3) 185.248 85.512 .203 2.166 .035
Earning Per Share (X4) 164024296 788924108. .198 2.079 .042

1.000 800

a. Dependent Variable: Harga Saham (Y)



