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Descriptives

Descriptive Statistics

Minimum | Maximum Mean Std. Deviation
Current Ratio 72 .45 18.71 2.9242 2.63965
Debt To Equity Ratio 72 .04 2.12 .7469 .52836
Price Earning Ratio 72 1.91 336.96 24.0485 46.43342
Return Saham 72 -.8973 7486 | -.026929 .3367328
Valid N (listwise) 72




Uji Asumsi Klasik
Uji Normalitas

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Return Saham

1.0

0.8

0.6 —

0.4—

BExpected Cum Prob

0.2

0.0 0.2 0.4 0.6 0.8 1.0
Observed Cum Prob

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 72
Normal ParametersaP  Mean .0000000
Std. Deviation .32815693
Most Extreme Absolute .089
Differences Positive .089
Negative -.058
Kolmogorov-Smirnov Z .754
Asymp. Sig. (2-tailed) .620

a. Test distribution is Normal.

b. Calculated from data.



Uji Multikolinearitas

Coefficients?

Collinearity Statistics

Model Tolerance VIF

1 Current Ratio .813 1.229
Debt To Equity Ratio .810 1.234
Price Earning Ratio .995 1.005

a. Dependent Variable: Return Saham

Uji Autokorelasi
Model Summary’
Adjusted Std. Error of Durbin-
Model R R Square | R Square | the Estimate Watson
1 .6242 .389 .368 .3353176 2.052

a. Predictors: (Constant), Price Earning Ratio, Current Ratio, Debt To

Equity Ratio
b. Dependent Variable: Return Saham




Uji Heteroskedastisitas

Scatterplot

Dependent Variable: Return Saham
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Regression Studentized Residual
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 277 .068 4.077 .000
Current Ratio -.009 .01 -.109 -.821 415
Debt To Equity Ratio .010 .054 .024 1181 .857
Price Earning Ratio .000 .001 -.101 -.844 401

a. Dependent Variable: abs_res




Uji Regresi Berganda

Variables Entered/Removed

Model

Variables
Entered

Variables
Removed

Method

Price
Earning
Ratio,
Current
Ratio, Debt
To Equity
Ratio

Enter

a. All requested variables entered.

b. Dependent Variable: Return Saham

Model Summary’

Adjusted Std. Error of Durbin-
Model R R Square | R Square | the Estimate Watson
1 .6242 .389 .368 .3353176 2.052

a. Predictors: (Constant), Price Earning Ratio, Current Ratio, Debt To
Equity Ratio

b. Dependent Variable: Return Saham

ANOVA®
Sum of
Model Squares df Mean Square F Sig.
1 Regression 5.443 3 1.814 16.200 .0002
Residual 7.646 68 112
Total 13.089 71

a. Predictors: (Constant), Price Earning Ratio, Current Ratio, Debt To Equity Ratio
b. Dependent Variable: Return Saham

Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.

1 (Constant) -.121 .106 -1.148 .255
Current Ratio .039 .017 .203 2.265 .018
Debt To Equity Ratio -.204 .084 -.189 -2.436 .016
Price Earning Ratio .003 .001 .301 2.852 .004

a. Dependent Variable: Return Saham




