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Lampiran-1 

Hasil Regresi Linear Berganda 

 

REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA COLLIN TOL CHANGE ZPP 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT HargaSaham 

  /METHOD=ENTER DividendPerShare ReturnOnAsset 

  /SCATTERPLOT=(*SRESID ,*ZPRED) 

  /RESIDUALS DURBIN NORM(ZRESID). 

 

Regression 

[DataSet0]  

 

Variables Entered/Removedb 

Model 
Variables 
Entered 

Variables 
Removed Method 

1 ReturnOnAss
et, 
DividendPerS
harea 

. Enter 

a. All requested variables entered.  

b. Dependent Variable: HargaSaham 
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Model Summaryb 

Model R R 
Square 

Adjusted 
R Square 

Std. Error of 
the Estimate 

Change Statistics 

          

R 
Square 
Change 

F 
Change 

1 .817a .668 .648 .76501 .668 33.188 

a. Predictors: (Constant), DPS, ROA       

b. Dependent Variable: Harga saham       

 

 

ANOVAb 

Model 
Sum of 
Squares df Mean Square F Sig. 

1 Regression 38.846 2 19.423 33.188 .000a 

Residual 19.313 33 .585   

Total 58.159 35    

a. Predictors: (Constant), ReturnOnAsset, 
DividendPerShare 

  

b. Dependent Variable: HargaSaham    

 

Coefficientsa 
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Model Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. 

B Std. 
Error 

Beta 
    

1 (Constant) 5.364 .296   18.126 .000 

  

Dividen per share .529 .116 .697 4.569 .000 

Return on asset .032 .032 .152 .998 .326 

a. Dependent Variable: Harga saham     

    

 

Collinearity Diagnosticsa 

Model 
Dimen
sion Eigenvalue 

Condition 
Index 

Variance Proportions 

(Constant) 
DividendPerS

hare 
ReturnOnAss

et 

1 1 2.805 1.000 .02 .01 .01 

2 .143 4.422 .82 .03 .25 

3 .051 7.385 .16 .96 .74 

a. Dependent Variable: HargaSaham    

 

 

 

 

Residuals Statisticsa 
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Minimum Maximum Mean 

Std. 
Deviation N 

Predicted Value 5.7592 9.7875 7.5392 1.05352 36 

Std. Predicted Value -1.690 2.134 .000 1.000 36 

Standard Error of 
Predicted Value 

.135 .395 .211 .067 36 

Adjusted Predicted 
Value 

5.7366 9.7729 7.5397 1.06069 36 

Residual -1.34147 2.60073 .00000 .74284 36 

Std. Residual -1.754 3.400 .000 .971 36 

Stud. Residual -1.781 3.512 .000 1.017 36 

Deleted Residual -1.38456 2.77571 -.00050 .81762 36 

Stud. Deleted Residual -1.845 4.370 .023 1.116 36 

Mahal. Distance .117 8.356 1.944 2.036 36 

Cook's Distance .000 .277 .035 .064 36 

Centered Leverage 
Value 

.003 .239 .056 .058 36 

a. Dependent Variable: HargaSaham  
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REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT ABS_RES 

  /METHOD=ENTER DividendPerShare ReturnOnAsset 

  /SCATTERPLOT=(*SRESID ,*ZPRED) 

  /SAVE RESID. 

 

Regression 

 

Variables Entered/Removedb 

Model 
Variables 
Entered 

Variables 
Removed Method 

1 ReturnOnAss
et, 
DividendPerS
harea 

. Enter 

a. All requested variables entered.  

b. Dependent Variable: ABS_RES  
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Lampiran-2 

Hasil Uji Glejser 

 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .624 .198  3.154 .003 

DividendPerShare -.025 .077 -.084 -.317 .753 

ReturnOnAsset .000 .021 .005 .019 .985 

a. Dependent Variable: ABS_RES     

 

Lampiran-3 

Hasil Uji Kolmogorov-Smirnov Test 

 

NPAR TESTS 

  /K-S(NORMAL)=RES_1 

  /MISSING ANALYSIS. 

NPar Tests 

 

[DataSet0]  

 

One-Sample Kolmogorov-Smirnov Test 
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  Unstandardiz
ed Residual 

N 36 

Normal Parametersa Mean .0000000 

Std. Deviation .74283569 

Most Extreme 
Differences 

Absolute .115 

Positive .115 

Negative -.072 

Kolmogorov-Smirnov Z .689 

Asymp. Sig. (2-tailed) .730 

a. Test distribution is Normal.  

   

 

Lampiran-4 

Hasil Statistik Deskriptif 

 

DESCRIPTIVES VARIABLES=DividendPerShare ReturnOnAsset HargaSaham 

  /STATISTICS=MEAN STDDEV MIN MAX. 

 

Descriptives 

 

[DataSet0]  
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Descriptive Statistics 

 
N Minimum Maximum Mean 

Std. 
Deviation 

DividendPerShare 36 .59 7.09 3.4872 1.69720 

ReturnOnAsset 36 1.39 25.05 10.4572 6.21034 

HargaSaham 36 5.91 10.17 7.5392 1.28907 

Valid N (listwise) 36     
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