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LAMPIRAN HASIL OLAH DATA SPSS 
 

 

Variables Entered/Removeda 

Model Variables 

Entered 

Variables 

Removed 

Method 

1 EVA, ROAb . Enter 

a. Dependent Variable: Return Saham 

b. All requested variables entered. 

 

 

Model Summaryb 

Model R R Square Adjusted R Square Std. Error of the 

Estimate 

Durbin-Watson 

1 ,589a ,347 ,260 ,163522 1,750 

a. Predictors: (Constant), EVA, ROA 

b. Dependent Variable: Return Saham 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 

Regression ,213 2 ,107 3,984 ,041b 

Residual ,401 15 ,027   

Total ,614 17    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), EVA, ROA 

 
 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 
(Constant) -,310 ,093  -3,329 ,005   

ROA 3,358 1,315 ,554 2,552 ,022 ,923 1,083 



 
 

 
 

EVA 2,563E-013 ,000 ,098 ,450 ,659 ,923 1,083 

a. Dependent Variable: Return Saham 

 

 

Collinearity Diagnosticsa 

Model Dimension Eigenvalue Condition Index Variance Proportions 

(Constant) ROA EVA 

1 

1 2,033 1,000 ,04 ,04 ,05 

2 ,880 1,520 ,02 ,01 ,89 

3 ,087 4,841 ,95 ,96 ,06 

a. Dependent Variable: Return Saham 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -,35002 ,11026 -,08489 ,111944 18 

Std. Predicted Value -2,368 1,743 ,000 1,000 18 

Standard Error of Predicted 

Value 
,042 ,128 ,062 ,025 18 

Adjusted Predicted Value -,23818 ,13244 -,08490 ,103833 18 

Residual -,322942 ,193865 ,000000 ,153602 18 

Std. Residual -1,975 1,186 ,000 ,939 18 

Stud. Residual -2,063 1,351 -,002 1,058 18 

Deleted Residual -,374025 ,355180 ,000012 ,204638 18 

Stud. Deleted Residual -2,355 1,393 -,033 1,125 18 

Mahal. Distance ,163 9,474 1,889 2,707 18 

Cook's Distance ,000 ,964 ,141 ,302 18 

Centered Leverage Value ,010 ,557 ,111 ,159 18 

a. Dependent Variable: Return Saham 

 



 
 

 
 

 
 

 
 

 



 
 

 
 

 
 

 

 

 

  



 
 

 
 

 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 18 

Normal Parametersa,b 
Mean 0E-7 

Std. Deviation ,15360240 

Most Extreme Differences 

Absolute ,219 

Positive ,103 

Negative -,219 

Kolmogorov-Smirnov Z ,928 

Asymp. Sig. (2-tailed) ,355 

a. Test distribution is Normal. 

b. Calculated from data. 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROA 18 ,001 ,121 ,06606 ,031381 

EVA 18 -167403782882 85427458419 
14862587637,6

7 

72471120317,7

19 

Return Saham 18 -,519 ,160 -,08489 ,190066 

Valid N (listwise) 18     

 

 


