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Lampiran 12. Laporan Keuangan Semen Indonesia (Persero) Tbk. 
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Lampiran 13. Analisis Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean 

Std. 

Deviation 

CR 29 106,62 465,77 248,0969 108,04501 

ROE 29 1,06 28,37 10,7486 6,48591 

DER 29 ,14 1,60 ,6817 ,47148 

Return 

Saham 
29 -36,62 40,10 ,0728 20,50582 

Valid N 

(listwise) 
29     

 

Lampiran 14. Uji Asumsi Klasik 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 29 

Normal Parameters
a,b

 Mean ,0000000 

Std. 

Deviation 
18,95967910 

Most Extreme 

Differences 

Absolute ,113 

Positive ,084 

Negative -,113 

Test Statistic ,113 

Asymp. Sig. (2-tailed) ,200
c,d

 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 
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Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. 

Collinearity 

Statistics 

B 

Std. 

Error Beta Tolerance VIF 

1 (Constant) 18,871 22,230  ,849 ,404   

CR -,010 ,052 -,053 -,194 ,848 ,456 2,191 

ROE -1,235 ,600 -,391 -2,057 ,050 ,949 1,054 

DER -4,446 12,089 -,102 -,368 ,716 ,443 2,259 

a. Dependent Variable: Return Saham 

 

Runs Test 

 

Unstandardized 

Residual 

Test Value
a
 ,31424 

Cases < Test Value 14 

Cases >= Test Value 15 

Total Cases 29 

Number of Runs 17 

Z ,385 

Asymp. Sig. (2-tailed) ,700 

a. Median 
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Lampiran 15. Analisis Regresi Linier Berganda 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B 

Std. 

Error Beta 

1 (Constant) 18,871 22,230  ,849 ,404 

CR -,010 ,052 -,053 -,194 ,848 

ROE -1,235 ,600 -,391 -2,057 ,050 

DER -4,446 12,089 -,102 -,368 ,716 

a. Dependent Variable: Return Saham 

 

Lampiran 16. Pengujian Hipotesis 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B 

Std. 

Error Beta 

1 (Constant) 18,871 22,230  ,849 ,404 

CR -,010 ,052 -,053 -,194 ,848 

ROE -1,235 ,600 -,391 -2,057 ,050 

DER -4,446 12,089 -,102 -,368 ,716 

a. Dependent Variable: Return Saham 

 

Model Summary
b
 

Model R 

R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,381
a
 ,145 ,043 20,06504 2,747 

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

b. Dependent Variable: Return Saham 
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Lampiran 17. Perintah Revisi 
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Lampiran 18. Kartu Bimbingan 
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Lampiran 19. Hasil Uji Turnitin 

 


