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Analisis Deskriptif 

Kelompok LQ 45 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

DER 100 .15 5.67 .9122 1.00286 

ROA 100 -4.75 25.05 9.6733 6.17624 

EPS 100 .00 9587.20 1473.4482 2255.13217 

EVA 100 -355775364.87 85848615.79 -15370519.9290 73339892.20381 

Harga Saham 100 .000 74000.000 9021.27000 14523.382072 

Valid N (listwise) 100     
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Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

DER 100 -31.78 40.37 .9269 5.27938 

ROA 100 -18.58 18141.28 192.2790 1813.08087 

EPS 100 -17063713.10 5473710717.09 541342915.9312 1118627117.79150 

EVA 100 -1700318485715.86 1058366978935.16 -3038254211.3827 369400020492.01990 

Harga Saham 100 50.000 390000.000 15954.11000 59975.648387 

Valid N (listwise) 100     
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Uji Normalitas 
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Tabel 4.3 

One-Sample Kolmogorov-Smirnov Test 

 Saham 

N 100 

Normal Parametersa,b Mean 8,1944 

Std. Deviation 1,32741 

Most Extreme Differences Absolute ,103 

Positive ,103 

Negative -,078 

Kolmogorov-Smirnov Z 1,029 

Asymp. Sig. (2-tailed) ,240 

a. Test distribution is Normal. 

b. Calculated from data. 
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Kelompok Manufaktur 

One-Sample Kolmogorov-Smirnov Test 

 Saham 

N 100 

Normal Parametersa,b Mean 7,3459 

Std. Deviation 2,06082 

Most Extreme Differences Absolute ,086 

Positive ,086 

Negative -,048 

Kolmogorov-Smirnov Z ,856 

Asymp. Sig. (2-tailed) ,457 

a. Test distribution is Normal. 

b. Calculated from data. 
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Uji Autokorelasi 
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Model Summaryb 

Model Durbin-Watson 

1 ,464a 

a. Predictors: (Constant), EVA, 

DER, EPS, ROA 

b. Dependent Variable: Saham 
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Model Summaryb 

Model Durbin-Watson 

1 ,421a 

a. Predictors: (Constant), EVA, 

ROA, DER, EPS 

b. Dependent Variable: Saham 
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Uji Multikolonieritas 

Kelompok LQ 45 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 DER ,807 1,240 

ROA ,781 1,280 

EPS ,915 1,093 

EVA ,905 1,105 

a. Dependent Variable: Saham 
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Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 DER ,980 1,020 

ROA ,989 1,011 

EPS ,842 1,187 

EVA ,820 1,220 

a. Dependent Variable: Saham 
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Uji Heteroskedastisitas 
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Uji Hipotesis 

Uji t (Parsial) 
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Struktur 1 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 7,493 1,862  4,024 ,000 

DER 1,162 ,794 ,156 1,463 ,147 

ROA ,252 ,130 ,209 1,938 ,046 

EPS -,001 ,000 -,253 -2,573 ,012 

b. Dependent Variable: EVA 

 

 

Struktur 2 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

T Sig. B Std. Error Beta 

1 (Constant) 7,374 ,261  28,214 ,000 

DER -,062 ,104 -,047 -,594 ,554 

ROA ,057 ,017 ,266 3,328 ,001 

EPS ,000 ,000 ,593 8,025 ,000 

EVA -,020 ,013 -,113 -1,519 ,132 

a. Dependent Variable: Saham 
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Kelompok  Manufaktur 

Struktur 1 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 4,282 2,838  1,509 ,135 

Debt Equity Ratio -,450 1,002 -,044 -,449 ,654 

Return on Asset 2,618 ,788 ,320 3,322 ,001 

Earning Per Share ,499 ,137 ,361 3,646 ,000 

a. Dependent Variable: Economic Value Added 

 

 

 

Struktur 2 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

T Sig. B Std. Error Beta 

1 (Constant) 7,461 ,554  13,459 ,000 

Debt Equity Ratio -,536 ,194 -,236 -2,771 ,007 

Return on Asset -,049 ,161 -,027 -,305 ,761 

Earning Per Share -,150 ,028 -,490 -5,315 ,000 

Economic Value Added ,122 ,020 ,551 6,192 ,000 

Dependent Variable: Harga Saham 
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Uji F (Simultan) 
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Struktur 1 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 523,199 3 174,400 3,370 ,022a 

Residual 4967,868 96 51,749   

Total 5491,067 99    

a. Predictors: (Constant), EPS, DER, ROA 

b. Dependent Variable: EVA 

 

Struktur 2 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 91,554 4 22,889 26,234 ,000a 

Residual 82,886 95 ,872   

Total 174,440 99    

a. Predictors: (Constant), EVA, DER, EPS, ROA 

b. Dependent Variable: Saham 
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Kelompok  Manufaktur 

Struktur 1 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 1550,792 3 516,931 7,063 ,000a 

Residual 7026,485 96 73,193   

Total 8577,277 99    

a. Predictors: (Constant), Earning Per Share, Return on Asset, Debt Equity Ratio 

b. Dependent Variable: Economic Value Added 

 

Struktur 2 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 161,531 4 40,383 14,806 ,000a 

Residual 259,104 95 2,727   

Total 420,634 99    

a. Predictors: (Constant), Economic Value Added, Debt Equity Ratio, Return on Asset, Earning Per Share 

b. Dependent Variable: Harga Saham 
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Uji Determinasi (R2) 
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Struktur 1 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,309a ,095 ,067 7,19365 

a. Predictors: (Constant), EPS, DER, ROA 

b. Dependent Variable: EVA 

 

 

Struktur 2 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,724a ,525 ,505 ,93407 

a. Predictors: (Constant), EVA, DER, EPS, ROA 

b. Dependent Variable: Saham 
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Struktur 1 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,425a ,181 ,155 8,55526 

a. Predictors: (Constant), Earning Per Share, Return on Asset, Debt Equity 

Ratio 

b. Dependent Variable: Economic Value Added 

 

Struktur 2 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,620a ,384 ,358 1,65149 

a. Predictors: (Constant), Economic Value Added, Debt Equity Ratio, Return 

on Asset, Earning Per Share 

b. Dependent Variable: Harga Saham 
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Pengaruh langsung, tidak langsung dan total pengaruh 
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Pengaruh Langsung 

No. Pengaruh antar Variabel Nilai Pengaruh 

1. DER terhadap EVA 0,156 

2. ROA terhadap EVA 0,209 

3. EPS terhadap EVA -0,253 

4. DER terhadap Harga Saham -0,047 

5. ROA terhadap Harga Saham 0,266 

6. EPS terhadap Harga Saham 0,593 

7. Eva terhadap Harga Saham -0,113 

 

Pengaruh Tidak Langsung 

No. Pengaruh antar Variabel Nilai Pengaruh 

1. DER terhadap Harga Saham Melalui EVA 0,156*-0,113 = -0,017628 

2. ROA terhadap Harga Saham Melalui EVA 0,209*-0,113 = -0,023617 

3. EPS terhadap Harga Saham Melalui EVA -0,253*-0,113 = 0,028589 

 

Total Pengaruh 

No. Pengaruh antar Variabel Langsung Tidak 

Langsung 

Total 

Pengaruh 

1. DER terhadap Harga Saham 

Melalui EVA 

-0,047 -0,017628 -0,064628 

2. ROA terhadap Harga Saham 

Melalui EVA 

0,266 -0,023617 0,242383 

3. EPS terhadap Harga Saham 

Melalui EVA 

0,593 0,028589 0,621589 
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Pengaruh Langsung 

No. Pengaruh antar Variabel Nilai Pengaruh 

1. DER terhadap EVA -0,044 

2. ROA terhadap EVA 0,320 

3.  EPS terhadap EVA 0,361 

4. DER terhadap Harga Saham -0,236 

5. ROA terhadap Harga Saham -0,027 

6. EPS terhadap Harga Saham -0,490 

7. Eva terhadap Harga Saham 0,551 

 

Pengaruh Tidak Langsung 

No. Pengaruh antar Variabel Nilai Pengaruh 

1. DER terhadap Harga Saham Melalui EVA -0,044*0,551 = -0,024244 

2. ROA terhadap Harga Saham Melalui EVA 0,320*0,551 =  0,17632 

3. EPS terhadap Harga Saham Melalui EVA 0,361*0,551 =  0,198911 

 

Total Pengaruh 

No. Pengaruh antar Variabel Langsung Tidak 

Langsung 

Total 

Pengaruh 

1 DER terhadap Harga 

Saham Melalui EVA 

-0,236 -0,024244 0,211756 

2 ROA terhadap Harga 

Saham Melalui EVA 

-0,027 0,17632 0,14932 

3 EPS terhadap Harga 

Saham Melalui EVA 

-0,490 0,198911 0,688911 

 

 

 

 


