
Lampiran 1. Analisis Deskriptif
Descriptives

Descriptive Statistics

120 -3.4012 .4473 .092035 .3435420
120 -.4848 1.2317 .134632 .2712323
120 -45.8976 43.3935 .520434 6.3941300
120 -.0953 .0577 .011249 .0154223
120 .0375 .3523 .108810 .0458612
120 -57.3382 490.7741 98.311019 128.9916563
120 .1358 15.2594 1.804000 1.5670935
120

ROE
Sales Growth
EGR
ROA
DER
EPS
PBV
Valid N (listwise)

N Minimum Maximum Mean Std. Deviation
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Lampiran 2. Uji One-Sample Kolmogorov-Smirnov Test
NPar Tests

One-Sample Kolmogorov-Smirnov Test

113 113 113 113 113 113 113
.0766589 -.0468689 .0032678 .0269071 -.1093848 .0109184 -.0836702

.35331200 .86508126 .38165905 .69577925 .72563106 .97323094 .59331415
.118 .081 .316 .116 .087 .249 .121
.100 .081 .316 .116 .087 .249 .121

-.118 -.059 -.230 -.097 -.058 -.176 -.073
1.257 .861 1.262 1.233 .924 1.149 1.285
.085 .449 .073 .096 .360 .103 .074

N
Mean
Std. Deviation

Normal Parameters a,b

Absolute
Positive
Negative

Most Extreme
Differences

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

Zscore:  ROE
Zscore:  Sales

Growth Zscore:  EGR Zscore:  ROA Zscore:  DER Zscore:  EPS Zscore:  PBV

Test distribution is Normal.a. 

Calculated from data.b. 
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Lampiran 3. Hasil SPSS
Regression

Variables Entered/Removedb

Zscore: 
EPS,
Zscore: 
EGR,
Zscore: 
DER,
Zscore: 
Sales
Growth,
Zscore: 
ROA,
Zscore: 
ROE

a

. Enter

Model
1

Variables
Entered

Variables
Removed Method

All requested variables entered.a. 

Dependent Variable: Zscore:  PBVb. 

Uji Adjusted R Square

Uji F
ANOVAb

17.983 6 2.997 14.815 .000a

21.444 106 .202
39.426 112

Regression
Residual
Total

Model
1

Sum of
Squares df Mean Square F Sig.

Predictors: (Constant), Zscore:  EPS, Zscore:  EGR, Zscore:  DER, Zscore:  Sales
Growth, Zscore:  ROA, Zscore:  ROE

a. 

Dependent Variable: Zscore:  PBVb. 

Model Summaryb

.675 a .456 .425 .44977795 1.842
Model
1

R R Square
Adjusted
R Square

Std. Error of
the Estimate

Durbin-
Watson

Predictors: (Constant), Zscore:  EPS, Zscore:  EGR, Zscore:  DER,
Zscore:  Sales Growth, Zscore:  ROA, Zscore:  ROE

a. 

Dependent Variable: Zscore:  PBVb. 
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Uji t, Variabel Dominan dan Model Regresi
Coefficientsa

-.101 .045 -2.242 .027
.096 .195 .057 .491 .625 .380 2.631
.106 .051 .155 2.072 .041 .917 1.091

-.248 .115 -.160 -2.160 .033 .938 1.066
.368 .093 .432 3.968 .000 .434 2.306

-.039 .062 -.048 -.638 .525 .905 1.105
.142 .057 .233 2.513 .013 .596 1.677

(Constant)
Zscore:  ROE
Zscore:  Sales Growth
Zscore:  EGR
Zscore:  ROA
Zscore:  DER
Zscore:  EPS

Model
1

B Std. Error

Unstandardized
Coefficients

Beta

Standardized
Coefficients

t Sig. Tolerance VIF
Collinearity Statistics

Dependent Variable: Zscore:  PBVa. 

Uji Normalitas
Charts
O b s e r v e d  C u m  P r o b1 . 00 . 80 . 60 . 40 . 20 . 0E x p e c t e d  C u m  P r o b1 . 00 . 80 . 60 . 40 . 20 . 0N o r m a l  P - P  P l o t  o f  R e g r e s s i o n  S t a n d a r d i z e d  R e s i d u a lD e p e n d e n t  V a r i a b l e :  Z s c o r e :   P B V
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Uji Heteroskedastisitas
R e g r e s s i o n  S t a n d a r d i z e d  P r e d i c t e d  V a l u e420- 2R e g r e s s i o n  S t u d e n t i z e d  R e s i d u a l420- 2S c a t t e r p l o tD e p e n d e n t  V a r i a b l e :  Z s c o r e :   P B V
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