
Lampiran 2. 

Analisa Regresi Berganda dan Asumsi Klasik 

 

Descriptives 

Descriptive Statistics 

 N Minimum Maximum Mean Std. 

Deviation 

EVA 175 

-

111717026

00280.00 

334727470

8922.00 

128610674

519.5085 

128724122

5467.55300 

DER 175 .01 10.63 .8710 1.06371 

ROA 175 -.10 .25 .0610 .05693 

ROE 175 -.27 1.84 .1164 .16581 

EPS 175 -42.80 904.54 82.1728 162.57393 

PBV 175 .12 8.30 1.6555 1.66155 

Valid N 

(listwise) 
175 

    

One-Sample Kolmogorov-Smirnov Test 

 EVA DER ROA ROE EPS PBV 

N 175 175 175 175 175 175 

Normal 

Parameters
a,b

 

Mean 
128610674

519.5086 
.8710 .0610 .1164 82.1728 1.6555 

Std. 

Deviation 

128724122

5467.55300 

1.0637

1 
.05693 .16581 

162.5739

3 

1.6615

5 

Most Extreme 

Differences 

Absolute .417 .226 .101 .168 .323 .192 

Positive .232 .226 .101 .151 .323 .192 

Negative -.417 -.212 -.067 -.168 -.261 -.178 

Kolmogorov-Smirnov Z 5.521 2.990 1.335 2.226 4.275 2.541 

Asymp. Sig. (2-tailed) .000 .000 .057 .000 .000 .000 

a. Test distribution is Normal. 

b. Calculated from data. 

Descriptive Statistics 

 Mean Std. Deviation N 

LNPBV .1036 .97754 147 

LNEVA 25.3765 2.23898 147 

LNDER -.3336 .72413 147 

ROA .0726 .04911 147 

LNROE -2.3976 1.04671 147 

LNEPS 3.4687 1.56140 147 

 

 

 

 



Regression 
 

Variables Entered/Removed
a
 

Model Variables 

Entered 

Variables 

Removed 

Method 

1 

LNEPS, LNDER, 

LNEVA, ROA, 

LNROE
b
 

. Enter 

a. Dependent Variable: LNPBV 

b. All requested variables entered. 

 

                                                                 Model Summaryb 

Mo

del 

R R 

Squar

e 

Adjusted 

R Square 

Std. Error 

of the 

Estimate 

Change Statistics Durbin-

Watson R Square 

Change 

F 

Chang

e 

df1 df2 Sig. F 

Change 

1 .451
a
 .203 .175 .88788 .203 7.195 5 141 .000 2.359 

a. Predictors: (Constant), LNEPS, LNDER, LNEVA, ROA, LNROE 

b. Dependent Variable: LNPBV 

 

ANOVA
a
 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression 28.361 5 5.672 7.195 .000
b
 

Residual 111.154 141 .788   

Total 139.515 146    

a. Dependent Variable: LNPBV 

b. Predictors: (Constant), LNEPS, LNDER, LNEVA, ROA, LNROE 

 

Coefficients
a
 

Model Unstandardized 

Coefficients 

Standardiz

ed 

Coefficient

s 

t Sig. Correlations Collinearity 

Statistics 

B Std. Error Beta Zero-

order 

Partial Part Toleran

ce 

VIF 

1 

(Consta

nt) 
-.429 .988 

 
-.435 .664 

     

LNEVA .007 .035 .015 .187 .852 .165 .016 .014 .873 1.145 

LNDER .515 .116 .381 4.436 .000 .397 .350 .333 .764 1.309 

ROA 3.378 2.111 .170 1.600 .112 .217 .134 .120 .502 1.991 

LNROE -.032 .120 -.035 -.268 .789 .285 -.023 -.020 .341 2.933 

LNEPS .062 .063 .099 .990 .324 .225 .083 .074 .560 1.786 



a. Dependent Variable: LNPBV 

 

 

Charts 

 

 
 

 

 

 

 

 



 
 

 

 

 

 

 

 

 

 

Lampiran 3 

Uji Normalitas Residual Regression 

NPar Tests 

One-Sample Kolmogorov-Smirnov Test 

 LNEVA LNDER ROA LNROE LNEPS LNPBV 

N 158 175 175 161 159 175 

Normal Parameters
a,b

 
Mean 25.2022 -.5068 .0610 -2.4730 3.4323 .0436 

Std. Deviation 2.32414 .92338 .05693 1.08211 1.56309 .99785 

Most Extreme Differences 

Absolute .105 .122 .101 .133 .095 .063 

Positive .105 .092 .101 .091 .072 .035 

Negative -.098 -.122 -.067 -.133 -.095 -.063 

Kolmogorov-Smirnov Z 1.317 1.617 1.335 1.685 1.198 .833 

Asymp. Sig. (2-tailed) .062 .011 .057 .007 .113 .491 

a. Test distribution is Normal. 

b. Calculated from data. 



Lampiran 4 

Tabel DW Statistik 

 

 
 
 


