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LAMPIRAN 1
Tabel 5.2
Uji Multikolinearitas

. Collinearity Statistics

Model Sig.
Tolerance VIF

(Constant) ,000
1 EARNING VOLATILITY ,019 ,993 1,007
GROWTH OPPURTUNITY ,058 ,993 1,007

Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 51
Mean OE-7
Normal Parameters®®? o
Std. Deviation 1,20899383
Absolute ,070
Most Extreme Differences Positive ,070
Negative -,053
Kolmogorov-Smirnov Z ,500
Asymp. Sig. (2-tailed) ,964
Scatterplot
Dependent Variable: VOLATILITAS HARGA SAHAM
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Regression Standardized Predicted Value

Uji Hesteroskedastisitas
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Uji Autokorelasi

55

Model R R Square Adjusted R Std. Error of the | Durbin-Watson
Square Estimate
1 ,3972 ,157 ,122 1,233924 1,867
Analisis Linear Berganda
Model Unstandardized Coefficients Standardized t
Coefficients Sig.
B Std. Error Beta
(Constant) -2,259 ,396 -5,697 ,000
1 EARNING VOLATILITY 357 ,147 ,323 2,432 ,019
GROWTH ,058
OPPURTUNITY -,220 ,113 -,258 -1,938
Uji Parsial
Model Unstandardized Coefficients Standardized T
Coefficients Sig.
B Std. Error Beta
(Constant) -2,259 ,396 -5,697 ,000
1 EARNING VOLATILITY ,357 , 147 ,323 2,432 ,019
GROWTH ,058
OPPURTUNITY -,220 ,113 -,258 -1,938




Uji Simultan
Model Sum of Squares Df Mean Square F Sig.
Regression 13,650 2 6,825 4,482 ,016°
1 Residual 73,083 48 1,523
Total 86,733 50
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