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LAMPIRAN

Lampiran 1
STATISTIK DESKRIPTIF
Minimum Maximum Mean Std. Deviation

34 ,986 6,914 3,10755 1,363293
EPS

34 -,105 3,611 1,93350 ,887094
ROE

34 -2,526 1,645 -,34053 1,140802
DER

34 ,000 101,380 17,66529 25,899765
DPR

34 -,930 1,910 35471 ,594241
Return Saham

34

Valid N (listwise)
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Lampiran 2

PRNGUJIAN ASUMSI KLASIK

Persamaan Yl =a+ ﬂle + B2X2 + B3X3 +e

= Uji Multikolinearitas

Model Unstandardized Standardized t Sig. Collinearity Statistics
Coefficients Coefficients
B Std. Error Beta Tolerance VIF
(Constant) 15,190 10,683 1,422 ,165
EPS 7,692 2,917 ,405 2,637 ,013 ,858 1,166
1
ROE -13,404 4,727 -,459 -2,835 ,008 771 1,297
DER -13,178 3,460 -,580 -3,809 ,001 ,871 1,149

a. Dependent Variable: DPR

= Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized Residual

N 34
Mean ,0000000
Normal Parametersa
Std. Deviation 20,17155513
Absolute ,202
Most Extreme Differences Positive ,202
Negative -,095
Kolmogorov-Smirnov Z 1,175
Asymp. Sig. (2-tailed) ,126

a. Test distribution is Normal.

b. Calculated from data.
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= Uji Heteroskedastisitas

Coefficients?

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) 24,773 6,626 3,739 ,001
EPS -,716 1,809 -,071 -,396 ,695
! ROE -4,789 2,932 -,311 -1,633 113
DER -3,922 2,146 -,328 -1,828 078
a. Dependent Variable: Abs_Res1
= Uji Autokorelasi
Adjusted R Durbin-
R R Square Nilai dL Nilai dU
Square Watson
0,627 0,393 0,333 1,686 1,2707 1,6519

Persamaan Y, = a+ B1X1+ B2X; + B3X3+B4Y1+ e

* Uji multikolinearitas

Coefficients?

Model Unstandardized Standardized t Sig. Collinearity Statistics
Coefficients Coefficients
B Std. Error Beta Tolerance VIF
(Constant) ,650 ,275 2,360 ,025
EPS -,108 ,081 -,247| -1,334 ,193 ,696 1,436
1 ROE 111 ,133 ,166 ,836 410 ,608 1,644
DER ,025 ,105 ,049 ,240 ,812 ,587 1,704
DPR -,009 ,005 -411| -2,072 ,047 ,607 1,649

a. Dependent Variable:

Return Saham
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= Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized Residual
N 34
Mean ,0000000
Normal Parametersa o
Std. Deviation ,49486993
Absolute ,138
Most Extreme Differences Positive ,138
Negative -,063
Kolmogorov-Smirnov Z ,806
Asymp. Sig. (2-tailed) ,535
a. Test distribution is Normal.
b. Calculated from data.
= Uji Heteroskedastisitas
Coefficients?
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) ,380 ,165 2,303 ,029
EPS -,030 ,048 -,133 -,626 ,536
1 ROE ,066 ,080 ,188 ,831 ,413
DER ,078 ,063 287 1,242 224
DPR ,000 ,003 -,037 -,162 872
a. Dependent Variable: Abs_Res2
= Uji Autokorelasi
Adjusted R Durbin- o o
R R Square Nilai dL Nilai dU
Square Watson
0,554 0,306 0,211 2,067 1,2078 1,7277
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Lampiran 3

KOEFISIEN DETERMINASI

Persamaan Yl =a+ ﬂle + B2X2 + B3X3 +e

Model Summary®

Model R R Square Adjusted R Std. Error of the Durbin-Watson
Square Estimate
1 ,6272 ,393 ,333 21,156105 1,686

a. Predictors: (Constant), DER, EPS, ROE

b. Dependent Variable: DPR

Persamaan YZ =a+ B1X1 + 32X2 + ﬁ3X3 + ﬂ4Y1 +e

Model Summary®

Model R R Square |Adjusted R Square | Std. Error of the Durbin-Watson
Estimate
1 ,5542 ,306 211 ,527897 2,067

a. Predictors: (Constant), DPR, ROE, EPS, DER

b. Dependent Variable: Return Saham
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Lampiran 4

Pengaruh Tidak Lansung Menggunakan Uji Sobel

» Pengaruh tidak lansung X1 - Y1 -Y2

a=0.405 a®=0.164
b=-0411 b? =0.169
Sa = 2917 Sa* = 8.508889
Sb =0.005 Sb? = 0.000025

Sab = vVb2Sa? + a?Sb? + Sa?Sh?

Sab = ,/(0.169)?(8.509)2 + (0.164)2(0.000025)2 + 8.5092(0.000025)2

Sab =+/1.437330039 + 0.0000041 + 0.00021272

Sab = v1.437546861
Sab = 1.19897742

_axb
thitung ~ Ssab

; _0.405 x (—0.411)
hitung = 014585

; _ —0.166455
hitung = 4 914585

thitung = -11.41275283

traper = 2.032244509
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» Pengaruh tidak lansung X2 - Y1 - Y2

a=-0.459 a?=0.211
b=-0.411 b? =0.169
Sa=4.727 Sa? = 22.345
Sb = 0.005 Sh? = 0.000025

Sab = vVb2Sa? + a2Sb? + Sa?Sh?

Sab = \/(0,169)2(22.345)2 + (0.211)2%(0.000025)? + 22.34520.0000252

Sab = v3.774460183 + 0.000005267 + 0.00055861

Sab = v3.77502406
Sab = 1.9429421

axb

thitung ~ sab

; 0459 x (—0.411)
hitung = 023635

; _0.188649
hitung = 923635

thitung = 7- 981764333
traper = 2.032244509

» Pengaruh tidak lansung X3 - Y1 -Y2

a=-0.580 a? = 0.3364
b=-0.411 b? =0.169

Sa = 3.460 Sa? =11.972
Sb = 0.005 Sh? = 0.000025
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Sab = vb2Sa? + a?Sb2 + Sa?Sh?

Sab = ,/(0,169)2(11,972)2 + (0,336)2(0.000025)2 + (11,972)2(0.000025)?

Sab = +/2.022254644 + 0.00000841 + 0.00029929

Sab = +/2.0225623436
Sab = 1.42216818

_axb
thitung ~ sab

_ —0.580 x (—0.411)
Lhitung = 0.0173

_ —0.23838
thitung = 0173

thitung = 13.77919075
ttabel = 203224‘4‘509
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