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KODE 
EMITEN TAHUN (TOBIN'S Q) EDA  ETR 

KEP. 
MANEJERIAL  X1*M X2*M 

ASII 

2015 1.47413 -0.04358 -0.02956 0.50152 0.00129 -0.02186 

2016 1.74505 -0.00450 -0.00258 0.50155 0.00001 -0.00226 

2017 1.60777 -0.00063 -0.00039 0.50155 0.00000 -0.00031 

2018 1.46014 -0.00108 -0.00074 0.50164 0.00000 -0.00054 

2019 1.26590 0.02160 0.01706 0.50175 0.00037 0.01084 

AUTO 

2015 0.83040 -0.03783 -0.04556 0.80000 0.00172 -0.03027 

2016 0.95510 -0.04017 -0.04205 0.80000 0.00169 -0.03213 

2017 0.94375 0.01236 0.01309 0.80000 0.00016 0.00988 

2018 0.73702 -0.00045 -0.00061 0.80000 0.00000 -0.00036 

2019 0.64572 -0.01605 -0.02486 0.80000 0.00040 -0.01284 

BOLT 

2015 3.22100 0.17679 0.05489 0.99980 0.00970 0.17675 

2016 1.76700 -0.06160 -0.03486 0.99980 0.00215 -0.06159 

2017 2.33573 -0.00454 -0.00194 0.99980 0.00001 -0.00454 

2018 2.16994 0.01458 0.00672 0.99980 0.00010 0.01457 

2019 1.95403 -0.03227 -0.01651 0.99980 0.00053 -0.03226 

GJTL 

2015 0.79741 -0.06912 -0.08669 0.60567 0.00599 -0.04187 

2016 0.88665 -0.03807 -0.04294 0.60753 0.00163 -0.02313 

2017 0.81750 -0.03711 -0.04539 0.60749 0.00168 -0.02254 

2018 0.81682 -0.03047 -0.03730 0.60747 0.00114 -0.01851 

2019 0.77742 -0.04559 -0.05864 0.60755 0.00267 -0.02770 

IMAS 

2015 0.99368 -0.03476 -0.03498 0.89657 0.00122 -0.03116 

2016 0.87956 -0.01736 -0.01974 0.89657 0.00034 -0.01557 

2017 0.77822 0.02096 0.02694 0.89657 0.00056 0.01879 

2018 0.89377 0.07457 0.08343 0.89657 0.00622 0.06686 

2019 0.86097 -0.01121 -0.01303 0.89657 0.00015 -0.01005 

INDS 

2015 0.33853 -0.04762 -0.14068 0.88544 0.00670 -0.04217 

2016 0.37976 -0.05634 -0.14835 0.88544 0.00836 -0.04988 

2017 0.45866 -0.08340 -0.18184 0.88544 0.01517 -0.07385 

2018 0.70296 -0.00947 -0.01347 0.88544 0.00013 -0.00838 

2019 0.62500 -0.02177 -0.03483 0.88517 0.00076 -0.01927 

PRAS 

2015 0.58583 0.00072 0.00123 0.59025 0.00000 0.00042 

2016 0.64057 -0.00403 -0.00629 0.59025 0.00003 -0.00238 

2017 0.66142 -0.00077 -0.00117 0.59025 0.00000 -0.00046 

2018 0.65513 -0.00712 -0.01086 0.59025 0.00008 -0.00420 

2019 0.66787 -0.02891 -0.04329 0.59025 0.00125 -0.01707 

SMSM 

2015 3.43798 -0.04276 -0.01244 0.58126 0.00053 -0.02485 

2016 2.80218 -0.03633 -0.01296 0.66122 0.00047 -0.02402 

2017 3.20966 0.04850 0.01511 0.66122 0.00073 0.03207 

2018 3.11047 0.03720 0.01196 0.66110 0.00044 0.02460 

2019 2.97559 -0.01399 -0.00470 0.66106 0.00007 -0.00925 
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One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Predicted Value 

N 40 

Normal Parametersa,b Mean 1.3216573 

Std. Deviation .40393987 

Most Extreme Differences Absolute .136 

Positive .116 

Negative -.136 

Test Statistic .136 

Asymp. Sig. (2-tailed) .060c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .592 .324  1.826 .076 

M -1.250 2.520 -.114 -.496 .623 

X1 5.720 2.248 .580 2.545 .115 

X2 .219 .432 .077 .507 .615 

a. Dependent Variable: RES_3 

 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

Durbin-Watson 

 

1 .447a .200 .134 .84042212 .518 

a. Predictors: (Constant), X2, X1, M 

b. Dependent Variable: Y 

 

 

 

 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .436a .190 .146 .83425303 

a. Predictors: (Constant), X2_M, X1_M 
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ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 6.364 3 2.121 3.003 .043b 

Residual 25.427 36 .706   

Total 31.791 39    

a. Dependent Variable: Y 

b. Predictors: (Constant), X2, X1, M 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 6.039 2 3.020 4.339 .020b 

Residual 25.751 37 .696   

Total 31.791 39    

a. Dependent Variable: Y 

b. Predictors: (Constant), X2_M, X1_M 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1.576 .623  2.529 .016 

M 4.018 4.841 .196 .830 .412 

X1 5.156 4.318 .280 1.194 .240 

X2 -.119 .830 -.022 -.144 .886 

a. Dependent Variable: Y 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 1.478 .155  9.516 .000 

X1_M -44.767 41.367 -.160 -1.082 .286 

X2_M 9.411 3.403 .409 2.766 .009 

a. Dependent Variable: Y 
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Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation Variance 

Y 40 .33853 3.43798 1.3216573 .90285396 .815 

M 40 -.08340 .17679 -.0117905 .04408536 .002 

X1 40 -.18184 .08343 -.0229705 .04908857 .002 

X2 40 .50152 .99980 .7407403 .16933767 .029 

Valid N (listwise) 40      

 


