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Kurs Tengah Periode 2013 - 2017

KURS

2015

2017

13.548

2016
13.436

13.795

2014

12.440

2013
12.189
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Hasil Output SPSS

Hasil Uji Statistik Deskriptif

Tabel 4.2
Hasil Uji Statistik Deskriptif

Descriptive Statistics

Universitas Esa Unggul

N Minimum Maximum Mean Std. Deviation
DER 75 -1.73 10.12 1.4804 2.09363
ROA 75 -.09 277 .1449 37576
TATO 75 01 8.43 1.3159 1.53397
Hrg_Shm 75 63.00 6200.00 787.8024 1428.81508
Valid N (listwise) 75

Hasil Uji Normalitas Data I

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Hrg_Shm

Hasil Uji Normalitas Data 11

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Ln_hrgshm
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Hasil Uji Autokorelasi I
Model Summary®
Std. Change Statistics
R | Adjusted | Error of R F
Mo Squar R the Square | Chan Sig. F Durbin-
del R e Square | Estimate | Change | ge df1 df2 | Change | Watson
1 .498*| 248 205 | .78097 248 | 5.720 52 .002 .894

a. Predictors: (Constant), TATO, ROA, DER
b. Dependent Variable: Ln_hrgshm
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Hasil Uji Run Test I
Runs Test
Unstandardized
Residual

Test Value* -21193
Cases < Test Value 27
Cases == Test Value 27
Total Cases 54
Number of Runs 16
z -3.297
Asymp. Sig. (2-tailed) .001
a. Median

Hasil Uji Autokorelasi II

Model Summary®

Durbin-
Change Statistics
R Adjuste | Std. Error Watson
Model| R dR of the R
Square ; F df Sig. F
Square | Estimate | Square df2
Change | 1 Change
Change
1 .589° 347 307 | 264.02110 347 8.680| 3| 49 .000 1.730
a. Predictors: (Constant), Lag_TATO, Lag_ROA, Lag_DER
b. Dependent Variable: Lag_HrgShm
Hasil Uji Multikolinearitas
Coefficients?®
Unstandardized Standardized
Coefficients Coefficients T Sig. | Collinearity Statistics
Model B Std. Error Beta Tolerance VIF
1 (Constant) 40.437 41.671 970 .337
Lag_DER 2.903 24.168 015 .120| .905 .806 1.241
Lag_ROA 545.096 | 329.487 191 1.654| .104 998 1.002
Lag_TATO 235.298 55.286 547 | 4.256| .000 .807 1.239

a. Dependent Variable: Lag_HrgShm

68



Universitas Esa Unggul

Hasil Uji Heteroskedastisitas

Scatterplot
Dependent Variable: Lag_HrgShm
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Regression Standardized Residual
Hasil Uji F
ANOVA-®
Model Sum of Squares Df Mean Square F Sig.
1 Regression 1815250.996 3 605083.665 8.680 .000P
Residual 3415650.015 49 69707.143
Total 5230901.011 52

a. Dependent Variable: Lag_HrgShm

b. Predictors: (Constant), Lag_TATO, Lag_ROA, Lag_DER
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Hasil Uji t (Uji Parsial)

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients t Sig. Statistics
Model B Std. Error Beta Tolerance | VIF
1 (Constant) 40.437 41.671 .970| .337
Lag_DER 2.903 24.168 .015 .120| .905 .806| 1.241
Lag_ROA 545.096 | 329.487 191 1.654( .104 .998| 1.002
Lag_TATO 235.298 55.286 547 | 4.256| .000 .807| 1.239

a. Dependent Variable: Lag_HrgShm

Hasil Koefisien Determinasi (4djusted R?)

Model Summary®
Change Statistics Durbin-Watson

R Adjusted | Std. Error of | R Square F
Model R Square | R Square | the Estimate | Change | Change | df1| df2| Sig. F Change

1 .589* 347 307 264.02110 347) 8680 3| 49 .000 1.730

a. Predictors: (Constant), Lag_TATO, Lag_ROA, Lag_DER
b. Dependent Variable: Lag_HrgShm
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Hasil Uji Regresi Linear Berganda

Coefficients?

Unstandardized Standardized Collinearity
Coefficients Coefficients t Sig. Statistics
Model B Std. Error Beta Tolerance VIF
1 (Constant) 40.437 41.671 .970| .337
Lag_DER 2.903 24.168 .015 .120| .905 .806| 1.241
Lag_ROA 545.096 | 329.487 191 1.654| .104 .998| 1.002
Lag_TATO 235.298 55.286 547| 4.256| .000 .807| 1.239

a. Dependent Variable: Lag_HrgShm
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