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ROE (X1) DER (X2) NPM (X3) Return Saham (Y)
0.021053 0.626273 0.114704 -0.159624413
0.053782 0.628505 0.139136 0.025139665
0.081714 0.66119 0.131904 20.337874659
0.110987 0.641009 0.131926 0.106995885
0.029792 0.59033 0.155539 0.011152416
0.072285 0.610804 0.265269 20.051470588
0.096612 0.598872 0.164858 0.205426357
0.109204 0.811797 0.125827 -0.363344051
0.026549 0.74038 0.140746 0.005050505
0.04217 0.682546 0.122179 0.140703518
0.031031 0.664066 0.061738 20.039647577
0.04011 0.614886 0.062531 0.077981651
0.018375 0.581666 0.10888 -0.012765957
0.046783 0.665425 0.121129 0.030172414
0.107605 0.646286 0.181103 0.882845188
0.230713 0.70175 0.257617 0.195555556
0.089621 0.554039 0.359291 0.063197026
0.244325 0.596028 0.379912 0.384615385
0.344832 0.595225 0.366731 -0.027777778
0.374979 0.651869 0.302085 -0.246753247
0.074577 0.393739 0.285968 -0.231034483
0.141901 0.387079 0.286256 0.278026906
0.185927 0.402647 0.276613 20164912281
0.250363 0.41356 0.284597 0.134453782

LAMPIRAN 3 - Hasil Uji Desktriptif
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Descriptive Statistics

M Minimum  Maximum Mean Std. Deviation
ROE 24 01837 37498 1177205 10208478
DER 24 38708 81180 6024988 0758929
MNPM 24 06174 A7991 2011059 08842151
Return Saham 24 -.36334 BB285 0377546 25793834
Valid M (listwise) 24

LAMPIRAN 4 - Hasil Uji Normalitas
One-Sample Kolmogorov-Smirnov Test

LInstandardiz

ed Residual

I 24
Normal Parameters®® Mean 0000000
Std. Deviation 25525502

Most Extrermne Differences  Absolute 128
FPositive 128

Megative -.081

Test Statistic 128
Asymp. Sig. (2-tailed) 200%¢

a. Test distribution is Marmal.
b. Calculated from data.
. Lilliefors Significance Correction.

d. This is a lower bound ofthe true significance.

LAMPIRAN 5 - Hasil Uji Multikolinearitas
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Standardized
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Unstandardized Coefficients Coeflicients Collinearity Statistics
Madel B St Error Beta t Sig. Taolerance WIF
1 (Constant) -.083 482 -.108 414
ROE -.285 864 =113 -.330 T45 418 2.3590
DER 021 G35 .00a 034 474 .G8o 1.452
FPM 551 1.013 210 45 A8z 328 3.049
a. Dependent Variahle: Return Saham
LAMPIRAN 6 - Hasil Uji Heteroskodestitas
Scatterplot
Dependent Variable: Return Saham
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Regression Studentized Residual
LAMPIRAN 7 - Hasil Uji Autokorelasi
Model Summaryh
Adjusted B Std. Error of Durkin-
Model R R Square Sguare the Estimate Watson
1 1447 021 -126 2T3T3051 2.085

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

h. Dependent¥ariable: Return Saham

LAMPIRAN 8 - Hasil Uji Regresi Linear Berganda
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Standardized
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IUnstandardized Coefficients Coefficients Collinearity Statistics
Model E Stal. Errar Beta t Sig. Tolerance YIF
1 (Constant) -.0563 482 -109 914
ROE -.285 864 -113 -.330 745 418 2.390
DER 021 639 004 034 474 689 1.452
[P W 551 1.013 210 545 582 328 3.048
a. Dependent Variable: Return Saham
LAMPIRAN 9 - Hasil Uji Parsial (Uji t)
Coefficients”
Standardized
IUnstandardized Coefficients Coefficients Collinearity Statistics
Maodel E Std. Error Beta t Sig. Tolerance YIF
1 (Constant) -.053 482 -104 914
ROE -.285 BE4 =113 -.330 745 418 2.390
DER 021 639 004 034 474 689 1.452
[P W 551 1.013 210 545 582 328 3.048
a. Dependent Variakle: Return Saham
LAMPIRAN 10 - Hasil Uji Koefisien Determinasi (Uji R?)
Model Summaryh
Adjusted R Std. Error of Ciurbin-
Maodel R R Square Square the Estimate Watson
1 1449 o - 126 27373051 2.0585

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

b. DependentVariable: Return Saham
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