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Lampiran 5 : Hasil Output SPSS  

Hasil Output SPSS Uji Asumsi Klasik 

1) Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 
Unstandardiz
ed Residual 

N 48 

Normal Parametersa,b Mean ,0000000 

Std. Deviation ,20106241 

Most Extreme 

Differences 

Absolute ,121 

Positive ,121 

Negative -,106 

Test Statistic ,121 

Asymp. Sig. (2-tailed) ,077c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 
Grafik Normal P-P Plot 
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2) Uji Multikolinearitas 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 Beta Saham ,989 1,011 

Perencanaan Pajak ,989 1,012 

Refined Economic Value 

Added 

,535 1,868 

Market Value Added ,536 1,867 

a. Dependent Variable: Return Saham 
 

3) Uji Heterokedastisitas 

Uji Glejser 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B 

Std. 

Error Beta 

1 (Constant) ,286 ,113  2,523 ,015 

Beta Saham ,021 ,027 ,116 ,781 ,439 

Perencanaan Pajak -,217 ,151 -,213 -1,440 ,157 

Refined Economic 

Value Added 

1,985E-

17 

,000 ,130 ,645 ,522 

Market Value 

Added 

2,717E-

17 

,000 ,076 ,379 ,707 

a. Dependent Variable: ABRESID 
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Grafik Scatterplots 

4) Uji Autokorelasi dan Koefisien Determinasi 

Model Summaryb 

Mo

del R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,938
a
 ,881 ,870 ,2102062 1,994 

a. Predictors: (Constant), Market Value Added, Perencanaan Pajak, Beta 

Saham, Refined Economic Value Added 

b. Dependent Variable: Return Saham 
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Hasil Output SPSS Analisis Regresi Linier Berganda dan Uji 

Hipotesis Parsial (Uji-t) 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B 

Std. 

Error Beta 

1 (Constant) -,053 ,155  -,339 ,736 

Beta Saham ,643 ,036 ,933 17,623 ,000 

Perencanaan Pajak -,036 ,206 -,009 3,268 ,003 

Refined Economic 

Value Added 

7,212E-18 ,000 ,012 -1,786 ,087 

Market Value 

Added 

9,810E-17 ,000 ,072 1,000 ,023 

a. Dependent Variable: Return Saham 
 

Hasil Output SPSS Uji Hipotesis Simultan (Uji-F) 

ANOVAa 

Model 

Sum of 

Squares df 

Mean 

Square F Sig. 

1 Regression 14,027 4 3,507 79,363 ,000
b
 

Residual 1,900 43 ,044   

Total 15,927 47    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), Market Value Added , Perencanaan Pajak , Beta 

Saham , Refined Economic Value Added 

 


