
 

 

 

 

 

 

 

 

LAMPIRAN 

 

 

 

 

 

 

 

 

 

 



 

 

KD RS ROE CR ROA 

Kode 

Perusahaan 
TAHUN 

18.43 15.1 20.57 25.19 60 
ARGO 2017 

9.58 12.26 12.92 7.25 42 
 2018 

2.13 -1.021 2.023 5.65 19 
 2019 

1.774 1.008 1.016 38 65 
BELL 2017 

4.69 6.65 7.72 67 25 
 2018 

1.494 1.014 0.03 5.12 26 
 2019 

13.17 9.77 11.57 32 75 
ESTI 2017 

8.83 9.22 5.08 81 30 
 2018 

1.099 0.004 0.017 60 30 
 2019 

22.87 -8.99 25.96 49.15 45 
HDTX 2017 

19.01 -12.02 16.16 50 16 
 2018 

0.166 -0.016 0.069 3.11 45 
 2019 

11.16 19.2 18.36 55 25 
POLY 2017 

12.47 6.99 -1.81 16.11 55 
 2018 

0.121 0.005 0.005 55 50 
 2019 

18.2 12.75 18.22 30 85 
SRIL 2017 

3.17 9.34 14.09 38 15 
 2018 

9.682 5.02 0.052 48 15 
 2019 

17.78 9.91 -9.16 30 75 
SSTM 2017 

5.74 6.54 6.62 42 25 
 2018 

1.585 0.003 0.009 23 20 
 2019 

8.53 6.99 1.11 28 19 
TFCO 2017 

1.12 0.11 0.12 33 17 
 2018 

5.059 0.046 0.05 55 22 
 2019 

2.26 2.61 3.99 18 17 
TRIS 2017 

16.38 2.96 4.95 20 23 
 2018 

1.65 1.434 0.025 24 26 
 2019 

1.733 0.095 0.209 18 33 
ZONE 2017 



 

 

2.064 7.297 0.193 19 33 
 2018 

2.369 2.542 0.168 73 30 
 2019 

12.93 -2.97 -9.86 55 45 
ERTX 2017 

8.51 1.21 4 24 32 
 2018 

1.078 0.547 2 42 15 
 2019 

6.51 -8.28 8.07 12.16 50 
MYTX 2017 

4.1 5.45 13 16 17 
 2018 

0.441 1.496 0.176 26 23 
 2019 

 
 

REGRESSION 

  /DESCRIPTIVES MEAN STDDEV CORR SIG N 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA COLLIN TOL 

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

  /NOORIGIN 

  /DEPENDENT RS 

  /METHOD=ENTER ROE CR ROA 

  /SCATTERPLOT=(*SRESID ,*ZPRED) 

  /RESIDUALS DURBIN HISTOGRAM(ZRESID) NORMPROB(ZRESID). 

 

 

 

Descriptive Statistics 

 Mean Std. Deviation N 

RS 3.4521 6.48773 36 

ROE 4.9367 8.04258 36 

CR 33.9928 19.99836 36 

ROA 34.5833 19.04787 36 

    

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

Correlations 

 RS ROE CR ROA 

Pearson Correlation RS 1.000 .202 .010 .249 

ROE .202 1.000 .045 .102 

CR .010 .045 1.000 -.095 

ROA .249 .102 -.095 1.000 

Sig. (1-tailed) RS . .119 .476 .072 

ROE .119 . .398 .277 

CR .476 .398 . .290 

ROA .072 .277 .290 . 

N RS 36 36 36 36 

ROE 36 36 36 36 

CR 36 36 36 36 

ROA 36 36 36 36 

 

 

 

Model Summaryb 

Model 

R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

d

i

m

e

n

s

i

o

n

0 

1 .307a .094 .009 6.45808 1.370 

a. Predictors: (Constant), ROA, CR, ROE 

b. Dependent Variable: RS 

 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 138.553 3 46.184 1.107 .361a 

Residual 1334.618 32 41.707   

Total 1473.171 35    



 

 

a. Predictors: (Constant), ROA, CR, ROE 

b. Dependent Variable: RS 

 

 

 

Variables Entered/Removedb 

Model Variables 

Entered 

Variables 

Removed Method 

d

i

m

e

n

s

i

o

n

0 

1 ROA, CR, ROEa . Enter 

a. All requested variables entered. 

b. Dependent Variable: RS 

 

 

 

Collinearity Diagnosticsa 

Model Dimension 

Eigenvalue Condition Index 

Variance Proportions 

(Constant) ROE CR ROA 

d

i

m

e

n

s

i

o

n

0 

1 

dimension1 

1 3.031 1.000 .01 .04 .02 .02 

2 .626 2.200 .01 .96 .03 .01 

3 .262 3.400 .00 .01 .48 .41 

4 .081 6.108 .98 .00 .47 .55 

a. Dependent Variable: RS 

 

 

 



 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) -.271 3.071  -.088 .930   

ROE .143 .137 .177 1.046 .304 .987 1.014 

CR .008 .055 .025 .145 .885 .988 1.012 

ROA .079 .058 .233 1.371 .180 .980 1.021 

a. Dependent Variable: RS 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value 1.3108 9.3218 3.4521 1.98964 36 

Std. Predicted Value -1.076 2.950 .000 1.000 36 

Standard Error of Predicted 

Value 

1.226 3.436 2.079 .565 36 

Adjusted Predicted Value 1.0025 12.5318 3.4444 2.33167 36 

Residual -16.39425 14.42319 .00000 6.17511 36 

Std. Residual -2.539 2.233 .000 .956 36 

Stud. Residual -2.909 2.414 .001 1.039 36 

Deleted Residual -21.52176 16.85537 .00762 7.30829 36 

Stud. Deleted Residual -3.338 2.628 -.016 1.116 36 

Mahal. Distance .289 8.936 2.917 2.175 36 

Cook's Distance .000 .661 .049 .121 36 

Centered Leverage Value .008 .255 .083 .062 36 

a. Dependent Variable: RS 

 



 

 

 



 

 

 



 

 

 

 
Regression 
 

 
 

[DataSet0]  

 

 

 

Descriptive Statistics 

 Mean Std. Deviation N 

KD 7.1635 6.56511 36 

ROE 4.9367 8.04258 36 

CR 33.9928 19.99836 36 

ROA 34.5833 19.04787 36 

RS 3.4521 6.48773 36 

 

 



 

 

Variables Entered/Removedb 

Model Variables 

Entered 

Variables 

Removed Method 

d

i

m

e

n

s

i

o

n

0 

1 RS, CR, ROE, 

ROAa 

. Enter 

a. All requested variables entered. 

b. Dependent Variable: KD 

 

 

Model Summaryb 

Model 

R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

d

i

m

e

n

s

i

o

n

0 

1 .656a .430 .356 5.26679 2.044 

a. Predictors: (Constant), RS, CR, ROE, ROA 

b. Dependent Variable: KD 

 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 648.611 4 162.153 5.846 .001a 

Residual 859.910 31 27.739   

Total 1508.521 35    

a. Predictors: (Constant), RS, CR, ROE, ROA 



 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 648.611 4 162.153 5.846 .001a 

Residual 859.910 31 27.739   

Total 1508.521 35    

a. Predictors: (Constant), RS, CR, ROE, ROA 

b. Dependent Variable: KD 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) -1.148 2.505  -.458 .650   

ROE .375 .113 .459 3.307 .002 .954 1.048 

CR .045 .045 .137 1.003 .324 .987 1.013 

ROA .148 .049 .430 3.049 .005 .925 1.081 

RS -.055 .144 -.054 -.381 .706 .906 1.104 

a. Dependent Variable: KD 

 

 

Collinearity Diagnosticsa 

Model Dimension 

Eigenvalue Condition Index 

Variance Proportions 

(Constant) ROE CR ROA RS 

d

i

m

e

n

s

i

o

n

0 

1 

dimension1 

1 3.378 1.000 .01 .03 .02 .02 .03 

2 .695 2.204 .02 .15 .05 .01 .59 

3 .595 2.383 .00 .82 .00 .01 .31 

4 .252 3.662 .00 .00 .47 .41 .06 

5 .081 6.473 .97 .00 .46 .56 .01 

a. Dependent Variable: KD 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 



 

 

Predicted Value 2.7350 18.9203 7.1635 4.30485 36 

Std. Predicted Value -1.029 2.731 .000 1.000 36 

Standard Error of Predicted 

Value 

1.034 3.492 1.870 .605 36 

Adjusted Predicted Value 2.2981 19.2172 6.9129 4.24339 36 

Residual -8.74108 11.52948 .00000 4.95670 36 

Std. Residual -1.660 2.189 .000 .941 36 

Stud. Residual -1.781 2.353 .021 1.036 36 

Deleted Residual -10.06177 14.70583 .25056 6.06148 36 

Stud. Deleted Residual -1.849 2.554 .035 1.076 36 

Mahal. Distance .376 14.415 3.889 3.269 36 

Cook's Distance .000 .452 .049 .103 36 

Centered Leverage Value .011 .412 .111 .093 36 

a. Dependent Variable: KD 

 

 



 

 

 

 

NPAR TESTS 

  /K-S(NORMAL)=RES_1 

  /MISSING ANALYSIS. 

 

 

 
NPar Tests 
 

 
 

[DataSet0]  

 

 

NPAR TESTS 

  /K-S(NORMAL)=RES_2 

  /MISSING ANALYSIS. 

 

 

 

 



 

 

One-Sample Kolmogorov-Smirnov Test 

 
Unstandardized 

Residual 

N 36 

Normal Parametersa,b Mean .0000000 

Std. Deviation 4.95669949 

Most Extreme Differences Absolute .182 

Positive .182 

Negative -.078 

Kolmogorov-Smirnov Z 1.094 

Asymp. Sig. (2-tailed) .182 

a. Test distribution is Normal. 

b. Calculated from data. 

 
 

NPAR TESTS 

  /RUNS(MEDIAN)=RES_1 

  /MISSING ANALYSIS. 

 

 
NPar Tests 
 

 

 

Runs Test 

 
Unstandardized 

Residual 

Test Valuea -.23421 

Cases < Test Value 18 

Cases >= Test Value 18 

Total Cases 36 

Number of Runs 18 

Z -.169 

Asymp. Sig. (2-tailed) .866 

a. Median 

 

 

 

 

 

 

 

 



 

 

 

 
 

NPAR TESTS 

  /RUNS(MEDIAN)=RES_2 

  /MISSING ANALYSIS. 

 

 

 

Runs Test 

 
Unstandardized 

Residual 

Test Valuea -1.26900 

Cases < Test Value 18 

Cases >= Test Value 18 

Total Cases 36 

Number of Runs 18 

Z -.169 

Asymp. Sig. (2-tailed) .866 

a. Median 

 

 

 


