Descriptives ROE - DPS dan Closing Price

_ Descriptive Statistics
N Range Minimum | Maximum Mean Std. Variance
Statistic Statistic Statistic - | Statistic Statistic Std. Error Statistic Statistic
return on equity 33 76.31 -24.34 51.97 7.9815 3.2884 18.8904 356.848
dividen per share 33 69.0 .0 69.0 20.303 3.642 20.920 437.655
closing price 33 973.750 1.250 975.000 | 409.10833 | . 57.23056 | 328.76456 | 108086.14
Valid N (listwise) 33
Descriptive Statistics
Skewness Kurtosis
Statistic Std. Error Statistic Std. Error
return on equity 196 .409 -.213 .798
dividen per share .839 409 -.368 .798
closing price -115 409 -1.474 . .798
Valid N (listwise)
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NPar Tests Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

return on dividen per

equity share closing price

N 33 33 33
Normal Parametersa®  Mean 7.9815 20.303 | - 409.10834
Std. Deviation 18.8904 20.920 328.76456

Most Extreme Absolute .124 .166 223
Differences Positive 113 147 223
Negative -.124 -.166 -.143

Kolmogorov-Smimov Z 712 .953 1.283
Asymp. Sig. (2-tailed) 691 .324 .074

a. Test distribution is Normal.

b. Calculated from data.
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Regression Uji Heteroskedasitas

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method

1 KWRES? . | Enter
a. All requested variables entered.
b. Dependent Variable: Unstandardized Predicted Value

Model Summary

Change Statistics
Adjusted R | Std. Error of R Square
Mode! R R Square Square the Estimate Change F Change dft df2 Sig. F Change
1 .2312 .053 .023 | 116.3522578 .053 1.744 1 31 196 |1
a. Predictors: (Constant), KWRES
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 23614.776 1 - 23614.776 1.744 1962
Residual 419673.28 31 13537.848
Total 443288.06 32 i

a. Predictors: (Constant), KWRES
b. Dependent Variable: Unstandardized Predicted Value
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Regression Closing Price dengan Return on Equity dan Dividen Per Share

Descriptive Statistics
Mean Std. Deviation N
closing price 409.10833 328.76456 33
retum on equity 7.9815 18.8304 33
dividen per share 20.303 20.920 33
Correlations
return on | dividen per
| closing price equity share
Pearson Correlation  closing price 1.000 .050 -.249
return on equity .050 1.000 614
. dividen per share -.249 614 1.000
Sig. (1-tailed) closing price f - .3%0 .081
retumn on equity .380 i .000
dividen per share .081 .000 :
N : closing price 33 33 33.
retum on equity 33 33 33
dividen per share 33 33 33
Variables Entered/Removed®
Variables Variables
Model Entered Removed Method
1 dividen per :
share, Enter
return.on
equity

a. All requested variables entered.
b. Dependent Variable: closing price
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Model Summary®

Change Statistics’

Adjusted R | Std. Errorof | R Square Sig. F Durbin-W
Model R R Square Square the Estimate | Change | FChange [ df1 df2 Change atson
1 .3582 128 .070 317.04197 .128 2.205 2 30 .128 1.937
a. Predictors: (Constant), dividen per share, retum on equity
b. Dependent Variable: closing price
ANOVAP
Sum of |
Model Squares df Mean Square F Sig.
1 Regression 443288.06 2 221644.030 9.205 .0132
Residual 3015468.4 30 100515.612
Total 3458756.4 32
a. Predictors: (Constant), dividen per share, return on equity
b. Dependent Variable: closing price
Coefficients®
Standardiz
ed
Unstandardized Coefficient 95% Confidence
Coefficients S Interval for B Correlations
Lower Upper Zero-or
Model B Std. Error Beta t Sig. | Bound Bound der Partial | Part
1 (Constant) 507.095 78.458 6.463 .000 | 346.861 667.328
return on equity 5.673 3.758 .326 1.509 142 -2.003 13.348 .050 .266 257
dividen per share -7.056 3.394 -.449 | -2.079 .046 | -13.9687 -.125 -.249 -.355 -.354
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Collinearity
Statistics
Tolera
Model nce VIF
1 (Constant) :
return on equity 623 1.605
dividen per share 623 1.605

a. Dependent Variable: closing price

Coefficients®

Coefficient Correlations?
dividen per | returnon
Model share equity
1 Correlations  dividen per share 1.000 -.614
return on equity -614 1.000
Covariances  dividen per share 11.517 -7.830
return on equity -7.830 14.125

a. Dependent Variable: closing price

Collinearity Diagnostics?

Variance Proportions

‘ Condition return on | dividen per

Model  Dimension | Eigenvalue Index (Constant) equity share
1 1 2.193 1.000 07 .07 .06
2 .606 1.902 .39 .46 .00
3 _.201 3.304 54 47 .94

a. Dependent Variable: closing price
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Residuals Statistics?

Mean

Minimum Maximum Std. Deviation

Predicted Value 81.08415 | 625.36023 | 409.10833 117.69771 33
Std. Predicted Value -2.787 1.837 .000 1.000 33
Standard Error of
Predicted Value 5?.64327 168.43019 | 91.48641 28.14285 33
Adjusted Predicted Value | 112.18067 | 689.44513 | 408.64883 120.37279 33
Residual -529.70197 | 482.22137 | -6.72E-14 306.97457 33
Std. Residual ' . -1.671 1.521 .000 .068 33
Stud. Residual - -1.758 1.674 .001 1.013 33
Deleted Residual -586.45093 | 597.36237 .45950 336.54949 33
Stud. Deleted Residual -1.825 1.728 -.001 1.028 33
Mahal. Distance .052 8.062 1.939 1.873 33
Cook's Distance - .000 .249 .033 .050 33
Centered Leverage Value .002 252 061 .059 33

a. Dependent Variable: closing price
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