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Rekapitulasi Data Input SPSS

No. Kode Tahun CR ROE ITO Harga Saham
1 [AISA 2014 2.66 0.11 3.30 1,760
2 |ALTO 2014 1.83 -0.02 1.90 345
3 |CEKA 2014 1.47 0.08 7.31 748
4 |DLTA 2014 4.40 0.38 1.33 5,668
5 |ICBP 2014 2.19 0.18 7.79 13,200
6 |INDF 2014 1.81 0.12 5.50 6,750
7 |MBLI 2014 0.51 1.44 5.22 9,525
8 |MYOR 2014 2.09 0.10 5.92 1,021
9 |PSDN 2014 1.46 -0.07 5.48 106
10 |ROTI 2014 1.37 0.20 23.99 1,140
11 |SKBM 2014 1.48 0.29 11.55 970
12 |SKLT 2014 1.18 0.12 7.20 340
13 |STTP 2014 1.48 0.15 5.69 3,035
14 |ULTJ 2014 3.34 0.12 4.17 3,970
15 |AISA 2015 1.62 0.09 3.02 1,130
16 |ALTO 2015 1.58 -0.05 1.82 327
17 |CEKA 2015 1.53 0.17 7.51 730
18 |[DLTA 2015 6.42 0.23 1.29 5,900
19 |ICBP 2015 2.33 0.18 8.69 15,275
20 |INDF 2015 1.71 0.11 6.14 7,125
21 |MBLI 2015 0.58 0.65 8.64 10,750
22 [MYOR 2015 2.37 0.24 6.02 1,410
23 |PSDN 2015 1.21 -0.13 3.94 104
24 [ROTI 2015 2.05 0.22 23.62 1,450
25 |SKBM 2015 1.15 0.12 10.93 550
26 |SKLT 2015 1.19 0.13 6.99 365
27 |STTP 2015 1.58 0.18 6.74 3,100
28 |ULTJ 2015 3.75 0.19 4.08 4,185
29 [AISA 2016 2.38 0.17 2.35 2,200
30 |ALTO 2016 0.75 -0.06 1.77 322
31 [CEKA 2016 2.19 0.28 6.61 1,680
32 |DLTA 2016 7.60 0.26 1.27 5,100
33 |ICBP 2016 2.41 0.20 7.59 8,700
34 [INDF 2016 1.51 0.11 5.59 8,375
35 |MBLI 2016 0.68 1.20 8.08 11,900
36 [MYOR 2016 2.25 0.21 6.33 2,030
37 |PSDN 2016 1.06 -0.13 4.50 139
38 |ROTI 2016 2.96 0.18 24.06 1,640
39 |SKBM 2016 1.11 0.06 5.52 490

40 [SKLT 2016 1.32 0.07 6.86 1,100

41 |STTP 2016 1.65 0.15 7.43 3,700

42 |ULTJ 2016 4.84 0.20 4.01 5,100

43 |AISA 2017 1.16 -0.25 3.06 466

44 |ALTO 2017 1.07 -0.15 1.76 394

45 |CEKA 2017 2.22 0.12 9.57 1,250

46 |DLTA 2017 8.64 0.24 1.14 5,300

47 [ICBP 2017 2.43 0.17 7.53 8,700

48 |INDF 2017 1.50 0.11 5.19 7,075

49 [MBLI 2017 0.83 1.24 6.51 16,800
50 |MYOR 2017 2.39 0.21 8.68 2,900
51 [PSDN 2017 1.16 0.11 5.06 346
52 |ROTI 2017 2.26 0.04 23.54 1,245
53 [SKBM 2017 1.64 0.03 5.65 490
54 |SKLT 2017 1.26 0.07 5.61 1,150
55 |STTP 2017 2.64 0.16 7.40 4,600
56 |ULTJ 2017 4.19 0.17 4.48 1,240
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Hasil Output SPSS

Hasil Uji Statistik Deskriptif

Descriptive Statistics

Universitas Esa Unggul

N Minimum Maximum Mean Std. Deviation
Cur_ratio 56 .51 8.64 2.1864 1.59037
Ret_onEq 56 -.25 1.44 1911 .29849
Inv_TurnOver 56 1.14 24.06 6.8380 5.33295
Harga_shm 56 104.00| 16800.00| 3668.0536 4114.15022
Valid N (listwise) 56

Hasil Uji Normalitas Data |

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Harga_shm

1.0

0.8

06

0.4+

0.2

Expected Cum Prob

oo T T T
oo 0z 04 0E

Observed Cum Prob

0s 1.0

Hasil Uji Kolmogrov-smirnov
One-Sample Kolmogorowv-Smirnov Test

Hasil Uji Normalitas Data Il

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Ln_HarShm

10

0.8

Expected Cum Prob

0.2

oo T T T T
oo 02 04 () [1R:] 10

Observed Cum Prob

Lnstandardiz
ed Residual

56

Test Statistic
Asymp. Sig. (2-tailed)

I+l

Mormal Parameters®® Mean
Std. Deviation

Most Extreme Differences Absolute
FPositive
Megative

0000000
A7344760
105

105

-.079

105

188"

a. Test distribution is Mormal.

b. Calculated from data.

c. Lilliefors Significance Correction.
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Hasil Uji Multikolinearitas

Coefficients®
Standardized
IUnstandardized Coefficients Coeflicients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance WIF
1 (Constant) 6.243 325 19.181 .0oo
Cur_ratio 2487 087 385 3422 001 455 1.047
Ret_onEq 2684 454 602 5814 .0oo 983 1.007
Inv_TurnOwver 012 026 044 A73 638 452 1.0580

a. DependentVariable: Ln_Harshm

Hasil Uji Autokorelasi
Maotlel Summalf

Change Statistics

AdustedR | Std.Erorof | R Square Sig.F Durhin-
Wodel | R |RSquarz | Squarr | theEsfmale | Change | FChange | if? Changz Watson

1 82 Ag6 435 100113 A66 | 18100 3 52 000 1.416
a. Predictors: (Constant), Inv_TurnOver, Ret_onEq, Cur_ratio
. Dependent Variahle: Ln_HarShm

Hasil Runs Test
Runs Test

Unstandardiz
ed Residual

TestValue® -.18351
Cases = TestValue 28
Cases == TestValue 28
Total Cases a6
Mumber of Runs 22
il -1.888
Asymp. Sig. (2-tailed) 059

a. Median

Hasil Uji Heteroskedatisitas

Scatterplot
Dependent Variable: Ln_HarShm

Regression Standardized Predicted Value
1

T T T T
-2 -1 o 1 2 3

Regression Standardized Residual
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Hasil Uji F
ANOVA®
sum of
Madel Squares df Mean Square F Sig.
1 Regression 45402 3 15134 15100 .ooo®
Residual 521148 52 1.002
Total 897.520 55

a. DependentVariable: Ln_HarsShm

b, Predictors: (Constant), Inv_TurnOver, Ret_onEg, Cur_ratio

Hasil Uji t
Coefficients™
Standardized
Unstandardized Coefficients Coeflicients Collinearity Statistics
Model B Std. Error Beta t Sio. Tolerance VIF
1 (Constant) 6.243 325 19181 .0oo
Cur_ratio 297 087 355 3422 001 955 1.047
Ret_onEqg 2.684 A54 602 5914 000 943 1.007
Imv_TurnCwer 012 026 044 A73 638 952 1.050
a. Dependent Variahle: Ln_HarShm
Hasil Uji Koefisien Determinasi
I‘.'IudtaISummalylj
Change Statistics
AdustedR | Std.Eroref | R Square Sig. F Durkin-
Wodel | R |RSguars | Square | theEstmate | Change | FChange | df if? Changz Watson
1 [i:35 il 435 1.00113 A66 | 18100 3 il 000 1.416
a. Predictors: (Constant), Inv_Tumn0ver, Ret_onEq, Cur_ratio
h. Dependent Variable: Ln_HarShm
Hasil Uji Regresi Linear Berganda
Coefficients™
Standardized
Unstandardized Coefficients Coefficients Collinearity Statistics
Modal B Std. Error Beta t Sig. Tolerance WIF
1 (Constant) G.243 325 19.181 000
Cur_ratio .287 087 354 3422 001 955 1.047
Ret_onEqg 2684 454 602 55914 000 853 1.007
Inv_TurnOwver 012 026 049 473 638 852 1.050

a. DependentVariable: Ln_Harshm
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