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1. Deskriptif Variabel

Descriptive Statistics
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Minimum Maximum Mean Std. Deviation
CR 36 99.52 927.65 3.2189E2 203.39530]
DER 36 .08 13.98 1.2403 2.40032
TATO 36 .49 1.72 1.1222 .30818
Harga Saham 36 112 29000 5390.06 8776.801
Valid N (listwise) 36
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1. Uji Asumsi Klasik
1. Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 36
Normal Parameters? Mean .0000000

Std. Deviation 30.66982641
Most Extreme Differences  Absolute 193

Positive 193

Negative -.103
Kolmogorov-Smirnov Z 1.156
Asymp. Sig. (2-tailed) .138
a. Test distribution is Normal.

Histogram

Dependent Variable: Harga Saham

12 Mean =-6 90E-17
Std. Dev, =0.956
N =36

Frequency

1 ¥

-1 0 1 2 3

Regression Standardized Residual
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Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Harga Saham
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2. Uji Multikoliniearitas
Coefficients?
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
IModel B Std. Error Beta t |Sig.| Tolerance | VIF
1 (Constant) -
-51.256 46.587 279
1.100
CR 1.447 1.239 .164] 1.168|.252 .709] 1.410
DER 55.236 9.950 .790] 5.551/.000 .688| 1.453
TATO 32.511 36.793 .107| .884|.383 .952| 1.050

a. Dependent Variable: Harga Saham
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3. Uji Heterokedastisitas

Scatterplot

Dependent Variable: Harga Saham
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4. Uji Autokorelasi

Runs Test
Unstandardized
Residual
Test Value? -2.66446
Cases < Test Value 18]
Cases >= Test Value 18
Total Cases 36
Number of Runs 13
Z -1.860
Asymp. Sig. (2-tailed) .063

a. Median



1. Analisis Data Regresi Sederhana
a. Uji Korelasi
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CR
Correlations
CR Harga Saham
CR Pearson Correlation 1 -.276
Sig. (2-tailed) .103
N 36 36
Harga Saham Pearson Correlation -.276 1
Sig. (2-tailed) .103
N 36 36
DER
Correlations
DER Harga Saham
DER Pearson Correlation 1 725"
Sig. (2-tailed) .000
N 36 36
Harga Saham Pearson Correlation 725" 1
Sig. (2-tailed) .000
N 36 36

**_Correlation is significant at the 0.01 level (2-tailed).
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TATO

Correlations

TATO Harga Saham
TATO Pearson Correlation 1 .257
Sig. (2-tailed) 131
N 36 36
Harga Saham Pearson Correlation .257 1
Sig. (2-tailed) 131
N 36 36

125



126

Lampiran Output 7 SPSS 16.0

b. Uji Koefisien Determinasi

CR

Model Summary®

Std. Error of the
Model R R Square Adjusted R Square Estimate

1 .2763 .076 .049 44.80289

a. Predictors: (Constant), CR

b. Dependent Variable: Harga Saham

DER

Model Summary®

Std. Error of the
Model R R Square Adjusted R Square Estimate

1 7253 .525 511 32.12265

a. Predictors: (Constant), DER

b. Dependent Variable: Harga Saham

TATO

Model Summary®

Std. Error of the
Model R R Square Adjusted R Square Estimate

1 .2572 .066 .038 45.05522

a. Predictors: (Constant), TATO

b. Dependent Variable: Harga Saham
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c. Uji Regresi dan Uji Signifikansi
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CR
Coefficients®
Standardized
Unstandardized Coefficients | Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 99.802 26.159 3.815 .001
CR -2.444 1.458 -.276 -1.676 .103
a. Dependent Variable: Harga Saham
DER
Coefficients?
Standardized
Unstandardized Coefficients | Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 11.839 9.207 1.286 .207
DER 50.697 8.267 725 6.133 .000
a. Dependent Variable: Harga Saham
TATO
Coefficients?®
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -24.159 53.422 -.452 .654
TATO 78.116 50.429 .257 1.549 131

a. Dependent Variable: Harga Saham
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2. Analisis Data Regresi Berganda

a. Uji Korelasi

Model Summary®

Change Statistics

Std.
Adjusted| Error of R
R R the Square F Sig. F
Modell R |Square| Square | Estimate | Change [Change| dfl | df2 |Change
1 7453 554 .513|32.07527 .554| 13.273 3] 32 .000]
a. Predictors: (Constant),
TATO, CR, DER
b. Dependent Variable: Harga
Saham
b. Uji Koefisien Determinasi
Model Summary®
Std. Change Statistics
Adjusted| Error of R
R R the Square F Sig. F
Modell R |Square| Square | Estimate | Change [Change| dfl | df2 |Change
1 .745?3] 554 .513|32.07527 .554| 13.273 3] 32 .000]

a. Predictors: (Constant),
TATO, CR, DER

b. Dependent Variable: Harga

Saham
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c. Uji Regresi Berganda

Coefficients?
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Unstandardized Coefficients

Standardized

Coefficients

Model B Std. Error Beta t Sig.
1 (Constant) -51.256 46.587 -1.100 .279
CR 1.447 1.239 .164 1.168 .252
DER 55.236 9.950 .790 5.551 .000
TATO 32.511 36.793 .107 .884 .383
a. Dependent Variable: Harga Saham
d. Uji Signifikansi / Uji - F
ANOVAP
Model Sum of Squares df Mean Square F Sig.
1 Regression 40967.527 3 13655.842 13.273 .0003
Residual 32922.339 32 1028.823
Total 73889.866 35

a. Predictors: (Constant), TATO, CR, DER

b. Dependent Variable: Harga Saham
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df untus pembReng (W1|
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Titik Perzentaze Distribuzi ¢ (df =1 - 40)
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