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Descriptives


	Descriptive Statistics

	
	N
	Minimum
	Maximum
	Mean
	Std. Deviation

	ROE
	138
	-1.67
	1.45
	.1091
	.32403

	DER
	138
	-2.13
	13.55
	.9998
	1.38720

	DY
	138
	.00
	.15
	.0184
	.02495

	RS
	138
	-.87
	13.87
	.1569
	1.37593

	IF
	138
	1.68
	2.72
	2.0900
	.45383

	Valid N (listwise)
	138
	
	
	
	





HASIL MRA


Regression



	Variables Entered/Removeda

	Model
	Variables Entered
	Variables Removed
	Method

	1
	DY*IF, DY, DER, ROE, DER*IF, ROE*IF, IFb
	.
	Enter

	a. Dependent Variable: RS

	b. All requested variables entered.




	Model Summaryb

	Model
	R
	R Square
	Adjusted R Square
	Std. Error of the Estimate
	Durbin-Watson

	1
	.948a
	.898
	.893
	.45082
	2.026

	a. Predictors: (Constant), DY*IF, DY, DER, ROE, DER*IF, ROE*IF, IF

	b. Dependent Variable: RS




	ANOVAa

	Model
	Sum of Squares
	df
	Mean Square
	F
	Sig.

	1
	Regression
	232.945
	7
	33.278
	163.739
	.000b

	
	Residual
	26.421
	130
	.203
	
	

	
	Total
	259.365
	137
	
	
	

	a. Dependent Variable: RS

	b. Predictors: (Constant), DY*IF, DY, DER, ROE, DER*IF, ROE*IF, IF





	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	t
	Sig.
	Collinearity Statistics

	
	B
	Std. Error
	Beta
	
	
	Tolerance
	VIF

	1
	(Constant)
	.491
	.082
	
	5.988
	.000
	
	

	
	ROE
	.077
	.009
	.492
	8.683
	.000
	.244
	4.101

	
	DER
	-.058
	.005
	-.309
	-10.957
	.000
	.389
	2.571

	
	DY
	.112
	.048
	.069
	2.333
	.021
	.893
	1.120

	
	IF
	-.201
	.027
	-.428
	-7.533
	.000
	.243
	4.111

	
	ROE*IF
	.083
	.063
	.041
	1.302
	.195
	.389
	2.569

	
	DER*IF
	.017
	.015
	.033
	1.130
	.261
	.235
	4.260

	
	DY*IF
	-1.858
	.738
	-.074
	-2.518
	.013
	.909
	1.101

	a. Dependent Variable: RS












	Collinearity Diagnosticsa

	Model
	Dimension
	Eigenvalue
	Condition Index
	Variance Proportions

	
	
	
	
	(Constant)
	ROE
	DER
	DY
	IF
	ROE*IF
	DER*IF
	DY*IF

	1
	1
	2.585
	1.000
	.02
	.00
	.00
	.01
	.01
	.03
	.03
	.05

	
	2
	1.546
	1.293
	.00
	.09
	.01
	.02
	.03
	.01
	.02
	.00

	
	3
	1.128
	1.514
	.01
	.00
	.05
	.30
	.00
	.21
	.09
	.00

	
	4
	.995
	1.612
	.00
	.01
	.82
	.09
	.00
	.00
	.00
	.01

	
	5
	.848
	1.746
	.00
	.00
	.11
	.34
	.00
	.12
	.18
	.13

	
	6
	.475
	2.332
	.00
	.00
	.00
	.19
	.00
	.54
	.07
	.60

	
	7
	.340
	2.759
	.21
	.07
	.01
	.05
	.04
	.09
	.57
	.18

	
	8
	.082
	5.616
	.74
	.83
	.00
	.00
	.91
	.00
	.04
	.02

	a. Dependent Variable: RS



	Residuals Statisticsa

	
	Minimum
	Maximum
	Mean
	Std. Deviation
	N

	Predicted Value
	-.8300
	13.8028
	.1569
	1.30397
	138

	Residual
	-.79221
	2.29071
	.00000
	.43915
	138

	Std. Predicted Value
	-.757
	10.465
	.000
	1.000
	138

	Std. Residual
	-1.757
	5.081
	.000
	.974
	138

	a. Dependent Variable: RS
















UJI NORMALITAS


NPar Tests



	One-Sample Kolmogorov-Smirnov Test

	
	Unstandardized Residual

	N
	138

	Normal Parametersa,b
	Mean
	.0000000

	
	Std. Deviation
	.43915033

	Most Extreme Differences
	Absolute
	.258

	
	Positive
	.176

	
	Negative
	-.258

	Test Statistic
	.258

	Asymp. Sig. (2-tailed)
	.058c

	a. Test distribution is Normal.

	b. Calculated from data.

	c. Lilliefors Significance Correction.





















UJI HETEROSKEDASTISITAS



Regression



	Variables Entered/Removeda

	Model
	Variables Entered
	Variables Removed
	Method

	1
	DY*IF, DY, DER, ROE, DER*IF, ROE*IF, IFb
	.
	Enter

	a. Dependent Variable: ABRES

	b. All requested variables entered.




	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	t
	Sig.

	
	B
	Std. Error
	Beta
	
	

	1
	(Constant)
	1.774
	1.438
	
	1.234
	.220

	
	ROE
	-.049
	.156
	-.055
	-.311
	.756

	
	DER
	.013
	.093
	.012
	.138
	.890

	
	DY
	-.217
	.838
	-.024
	-.258
	.797

	
	IF
	-.117
	.468
	-.044
	-.250
	.803

	
	ROE*IF
	.726
	1.111
	.063
	.653
	.515

	
	DER*IF
	-.115
	.256
	-.040
	-.447
	.656

	
	DY*IF
	-12.452
	12.925
	-.088
	-.963
	.337

	a. Dependent Variable: ABRES




