LAMPIRAN

Lampiran 1. Hasil Uji Normalitas

Normal P-P Plot of Regression Standardized Residual
Dependent Variable: LN_RETURN
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Lampiran 1. Hasil Uji Multikolinearitas

Coefficients?

Collinearity Statistics

Model Tolerance VIF
1 DER .997 1.003
PER .997 1.003

a. Dependent Variable: RETURN
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Lampiran 2. Hasil Uji Heteroskedastisitas

Scatterplot
Dependent Varlable: LN_RETURN
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Regression Standardized Predicted Value

Lampiran 3. Hasil Uji AutoKorelasi

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .0412 .002 -.008 .254008 1.830

a. Predictors: (Constant), PER, DER
b. Dependent Variable: RETURN

Lampiran 4. Hasil Uji Regresi Linear Berganda

Coefficients®
Standardized

Unstandardized Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) .030 .019 1.545 124
DER -.002 .008 -.014 -.201 .841 .997 1.003
PER 7.675E-5 .000 .039 .554 .580 .997 1.003

a. Dependent Variable: RETURN
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