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Lampiran 9. Hasil Pengolahan SPSS

Variables Entered/Removed b

Variables Variables
Model Entered Removed Method
1 ROE, DER,
TATO, CR, Enter
NPM, ROI

a. All requested variables entered.
b. Dependent Variable: RETURN

Model Summary P

Adjusted Std. Error of Durbin-

Model R R Square R Square the Estimate Watson
1 2228 .049 .007 .3856901 1.975

a. Predictors: (Constant), ROE, DER, TATO, CR, NPM, ROI

b. Dependent Variable: RETURN

ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 1.032 6 172 1.156 .3342
Residual 19.933 134 .149
Total 20.965 140
a. Predictors: (Constant), ROE, DER, TATO, CR, NPM, ROI
b. Dependent Variable: RETURN
One-Sample Kolmogorov-Smirnov Test
Unstandardiz
ed Residual
N 141
Normal Parameters ab Mean -.0735622
Std. Deviation 40724514
Most Extreme Absolute .105
Differences Positive .105
Negative -.069

Kolmogorov-Smirnov Z 1.247
Asymp. Sig. (2-tailed) .089

a. Test distribution is Normal.

b. calculated from data.




Lampiran 9. Hasil Pengolahan SPSS (lanjutan)

Coefficients 2

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -.127 .145 -.878 .381
CR .008 .022 .034 .355 723
DER .012 .049 .027 .242 .809
NPM 1.271 1.650 .146 770 443
TATO 118 .084 .186 1.408 .161
ROI -1.879 1.890 -.253 -.994 322
ROE .980 797 224 1.229 221

a. Dependent Variable: RETURN

Coefficient Correlation$

Model ROE DER TATO CR NPM ROI
1 Correlations ROE 1.000 -.488 -.073 .245 -.083 -.604
DER -.488 1.000 -.027 216 .072 .373
TATO -.073 -.027 1.000 .001 717 -.562
CR .245 .216 .001 1.000 -.029 -.166
NPM -.083 .072 717 -.029 1.000 -.646
ROI -.604 373 -.562 -.166 -.646 1.000
Covariances ROE .635 -.019 -.005 .004 -.110 -.910
DER -.019 .002 .000 .000 .006 .034
TATO -.005 .000 .007 |1.11E-006 .099 -.089
CR .004 .000 |1.11E-006 .000 -.001 -.007
NPM -.110 .006 .099 -.001 2.722 -2.016
ROI -.910 .034 -.089 -.007 -2.016 3.573

a. Dependent Variable: RETURN

Residuals Statistics @

Minimum Maximum Mean Std. Deviation N
Predicted Value -.044627 .350506 129318 .0858476 141
Std. Predicted Value -2.026 2 AT .000 1.000 141
i::g?ge% 3{;&' e°f 038 271 078 035 141
Adjusted Predicted Value -.077054 .460339 .130048 .0936050 141
Residual -.9994164 | 1.1634928 .0000000 .3773348 141
Std. Residual -2.591 3.017 .000 .978 141
Stud. Residual -2.727 3.060 -.001 1.001 141
Deleted Residual -1,10679 | 1.1969770 -.0007295 .3956377 141
Stud. Deleted Residual -2.795 3.161 .001 1.012 141
Mahal. Distance .396 68.297 5.957 8.456 141
Cook's Distance .000 .120 .007 .017 141
Centered Leverage Value .003 .488 .043 .060 141

a. Dependent Variable: RETURN



Lampiran 9. Hasil Pengolahan SPSS (lanjutan)

Variables Entered/Removed P

Variables Variables
Model Entered Removed Method
1 CR? . | Enter

a. All requested variables entered.
b. Dependent Variable: RETURN

Coefficienfs
Unstandardized Btandardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. [foleranceg VIF
1 (Constan 142 .062 2.280 .024
CR -.005 .019 -.020 -.239 811 1.000 1.000

a.Dependent Variable: RETURN

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 142 .062 2.280 .024
CR -.005 .019 -.020 -.239 811

a. Dependent Variable: RETURN

Variables Entered/Removed °

Variables Variables
Model Entered Removed Method
1 DER? . | Enter

a. All requested variables entered.
b. Dependent Variable: RETURN
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Coefficienis

Mode

Coefficients

Unstandardized

standardized
ICoefficients

B

5td. Errof

Beta

ollinearit

Statistic

Sig.

l'olerance

VIF

1

(Constar
DER

.104

.028

.047
.037

.064

2.201
.752

.029

453 | 1.000

1.000

a.Dependent Variable: RETURN

Coefficients?

Model

Unstandardized
Coefficients

Standardized
Coefficients

B

Std. Error

Beta

t Sig.

1

(Constant)

DER

104
.028

.047
.037

.064

2.201
752

.029
453

a. Dependent Variable: RETURN

Variables Entered/Removed”

Model

Variables
Entered

Variables
Removed

Method

1

NPM2

Enter

a. All requested variables entered.
b. Dependent Variable: RETURN

Coefficients

Model

Unstandardized
Coefficients

IStandardized
Coefficients

B

IStd. Error

Beta

Collinearit

Statisticg

Sig. [Tolerance

VIF

1

(Constan{
NPM

.100
486

.055
738

.056

1811
.659

.072

511 1.000

1.000

a.Dependent Variable: RETURN
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Coefficient$

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) .100 .055 1.811 .072
NPM 486 .738 .056 .659 511
a. Dependent Variable: RETURN
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1 TATCG Enter
a. All requested variables entered.
b. Dependent Variable: RETURN
Coefficienis
Unstandardized ptandardized
Coefficients  |Coefficients ollinearity Statistic|
Mode B  Btd. Erro Beta t Sig. [olerancd VIF
1 (Constarl  .000 .078 .004 .996
TATO .097 .053 152 | 1.816 .072 | 1.000 | 1.000
a.Dependent Variable: RETURN
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) .000 .078 .004 .996
TATO .097 .053 152 1.816 .072

a. Dependent Variable: RETURN
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Variables Entered/Removed °

Variables Variables
Model Entered Removed Method
1 ROI2 Enter
a. All requested variables entered.
b. Dependent Variable: RETURN
Coefficienfs
Unstandardized PBtandardized
Coefficients Coefficients Collinearity Statistic{
Model B Std. Error]  Beta t Sig. [Tolerancg VIF
1 (Constan .072 .056 1.292 .198
ROI 792 .627 .106 1.262 .209 1.000 1.000
a.Dependent Variable: RETURN
Coefficient$
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) .072 .056 1.292 .198
ROI 792 627 .106 1.262 .209
a. Dependent Variable: RETURN
Variables Entered/Removed
Variables Variables

Model Entered Removed Method
1 ROE? Enter

a. All requested variables entered.
b. Dependent Variable: RETURN
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Coefficients
Unstandardized pBtandardized
Coefficients Coefficients Collinearity Statisticd
Model B Std. Error]  Beta t Sig. [Toleranceg VIF
1 (Constan .033 .057 572 .568
ROE 757 .366 173 | 2.066 .041 1.000 | 1.000

a.Dependent Variable: RETURN

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) .033 .057 572 .568
ROE 757 .366 173 2.066 .041

a. Dependent Variable: RETURN

Charts
Histogram
Dependent Variable: RETURN
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Regression Studentized Residual

Normal P-P Plot of Regression Standardized Residual

Expected Cum Prob

1.0

Dependent Variable: RETURN
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Scatterplot

Dependent Variable: RETURN
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Descriptives

Descriptive Statistics

N Minimum Maximum Mean Std. Deviation
CR 170 .5284 17.6093 | 2.915786 2.1690703
DER 170 .0765 18.4936 | 1.059576 1.6456325
NPM 170 .0010 4891 .069221 .0605168
TATO 170 .2542 4.2529 | 1.354073 .6417888
ROI 170 .0014 .3061 .081461 .0642290
ROE 170 .0024 7527 .145074 .1086061
RETURN 170 -.8457 4.2857 .259260 .6647540
Valid N (listwise) 170




