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Lampiran 7 Data Tabulasi

Tahun KODE Earning per Return on Harga
SAHAM Share Equity Saham
2017 ADES 0,65 90,40 8,85
2017 BUDI 10,16 0,04 0,94
2017 DLTA 3,49 0,24 45,90
2017 ICBP 3,26 15,00 89,00
2017 INDF 4,73 13,50 76,25
2017 MLBI 627,46 1,24 136,75
2017 MYOR 0,71 22,00 20,20
2017 ROTI 27,66 4,80 12,75
2017 SKLT 0,34 7,50 11,00
2017 STTP 165,16 15,60 43,60
2017 ULT] 0,61 0,17 12,95
2018 ADES 0,90 0,11 9,20
2018 BUDI 10,58 0,04 0,96
2018 DLTA 4,22 0,26 55,00
2018 ICBP 3,92 19,30 104,50
2018 INDF 4,74 13,10 74,50
2018 MLBI 581,30 1,05 160,00
2018 MYOR 0,77 21,00 26,20
2018 ROTI 28,07 4,40 12,00
2018 SKLT 0,47 9,40 15,00
2018 STTP 194,81 15,49 37,50
2018 ULT] 0,60 0,15 13,50
2019 ADES 1,42 0,15 10,45
2019 BUDI 13,61 0,05 1,03
2019 DLTA 3,97 0,26 68,00
2019 ICBP 4,32 21,70 111,50
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2019 INDF 5,59 11,30 79,25
2019 MLBI 572,41 1,05 155,00
2019 MYOR 0,89 21,00 20,50
2019 ROTI 49,29 7,60 13,00
2019 SKLT 0,65 11,80 16,10
2019 STTP 368,41 22,47 45,00
2019 ULTJ 0,89 0,18 16,80
2020 ADES 2,30 0,19 14,60
2020 BUDI 13,89 0,05 0,99
2020 DLTA 1,55 0,19 44,00
2020 1ICBP 5,65 21,70 95,75
2020 INDF 7,35 10,20 68,50
2020 MLBI 135,56 0,20 97,00
2020 MYOR 0,92 19,00 27,10
2020 ROTI 35,98 5,20 13,60
2020 SKLT 0,62 10,40 15,65
2020 STTP 479,82 23,52 95,00
2020 ULT] 1,00 0,23 16,00
2021 ADES 4,51 0,27 32,90
2021 BUDI 18,51 0,07 1,79
2021 DLTA 2,35 0,05 37,40
2021 ICBP 5,48 18,30 87,00
2021 INDF 8,70 11,20 63,25
2021 MLBI 316,02 0,61 78,00
2021 MYOR 0,53 11,00 20,40
2021 ROTI 46,11 9,90 13,60
2021 SKLT 1,23 15,70 24,20
2021 STTP 471,38 18,71 75,50
2021 ULTJ 1,22 0,25 15,70
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Lampiran 8 Hasil SPSS

Hasil Output SPSS Uji Statistik Deskriptif

Descriptive Statistics

Std.
N Minimum | Maximum | Mean | Deviation
X1 55 .34 627.46 | 77.3952 | 167.23186
X2 55 .04 90.40| 9.6237| 13.79225
Y 55 .94 160.00 | 44.3838| 40.96636
Valid N 55
(listwise)

Hasil Output SPSS Uji Asumsi Klasik
Hasil Output SPSS Uji Normalitas

One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual
N 55
Normal Parametersa® Mean .0000000
Std. Deviation 1.08833485
Most Extreme Differences Absolute .106
Positive .066
Negative -.106
Test Statistic .106
Asymp. Sig. (2-tailed) .184¢

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.
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Hasil Output SPSS Uji Multikorelasi

Coefficients®

Unstandardized | Standardized Collinearity
Coefficients Coefficients Statistics
Std.
Model B Error Beta t Sig. | Tolerance | VIF
1 | (Constant) | 2.713 .205 13.262 | .000
LNX1 .158 .068 272 | 2.343.023 .998 | 1.002
LNX2 .260 .065 462 | 3.977].000 .998 | 1.002
a. Dependent Variable: LNY
Hasil Output SPSS Uji Autokorelasi
Model Summary®
Change Statistics
Std. R
Error of | Squar Durbin|
R Adjuste the e F Sig. F
Mode Squar dR Estimat | Chang | Chang | df | df | Chang | Watso|
| R e Square e e e 112 e n
1 .546 .298 271 | 1.1090 298 | 11.057 | 2|52 .000 | 1.914
a 7
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Hasil Output SPSS Uji Heteroskedastisitas

Coefficients?

Standardize
Unstandardized d
Coefficients Coefficients
Std.
Model B Error Beta t Sig.
1 |[(Constant| -5.914| 7.368 -.803| .426
)
LN_X1 2.989| 1.257 .312|2.378| .021
LN_X2 .827| 1.039 .104| .796| .430

a.

Dependent Variable: Abs_RES

Hasil Output SPSS Uji Regresi Linier Berganda

Unstandardized | Standardized
Coefficients Coefficients
Std.
Model B Error Beta t Sig.
1 | (Constant) 2.713 .205 13.262 | .000
LNX1 .158 .068 .272| 2.343]| .023
LNX2 .260 .065 1462 | 3.977]| .000
Hasil Output SPSS Uji Koefisien Determinasi (R-Square)
R Adjusted R Std. Error of the
Model | R Square Square Estimate
1 .5462 .298 271 1.10907
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Hasil Output SPSS Uji T

Unstandardized | Standardized
Coefficients Coefficients
Std.
Model B Error Beta t Sig.
1 [ (Constant) 2.713 .205 13.262 | .000
LNX1 .158 .068 272 2.343| .023
LNX2 .260 .065 462 3.977] .000
Hasil Output SPSS Uji F
ANOVA?
Sum of Mean
Model Squares df Square F Sig.
1 Regression 27.200 2 13.600 | 11.057 | .000°
Residual 63.962 52 1.230
Total 91.161 54

a. Dependent Variable: LNY

b. Predictors: (Constant), LNX2, LNX1
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