
44 
 

 

 

 

 

 

LAMPIRAN 

 

 

 

 

 

 
 

 



45 
 

 
Descriptives 
 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Return 9054 -1.0000000 3.7375600 -.000010426 .0710211202 

Kopi 9054 -.102800 .066300 .00051816 .020016114 

Kurs 9054 -.176563 .548610 .00018652 .015645474 

Valid N (listwise) 9054     
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Explore 
 

 

 

Case Processing Summary 

 

Cases 

Valid Missing Total 

N Percent N Percent N Percent 

Unstandardized Residual 9054 100.0% 0 0.0% 9054 100.0% 

 

 

Descriptives 

 Statistic Std. Error 

Unstandardized Residual Mean .0000000 .00074639 

95% Confidence Interval for 

Mean 

Lower Bound -.0014631  

Upper Bound .0014631  

5% Trimmed Mean -.0001771  

Median -.0000003  

Variance .005  

Std. Deviation .07102105  

Minimum -1.00005  

Maximum 3.73761  

Range 4.73766  

Interquartile Range .01412  

Skewness 15.825 .026 

Kurtosis 977.069 .051 

 

 

Extreme Values 

 Case Number Value 

Unstandardized Residual Highest 1 245 3.73761 

2 6525 1.96468 

3 7286 1.10425 

4 1755 .75389 

5 5778 .74522 
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Lowest 1 5216 -1.00005 

2 6704 -1.00003 

3 6120 -1.00002 

4 6702 -1.00002 

5 5196 -1.00001 

 

 

Tests of Normality 

 

Kolmogorov-Smirnova 

Statistic df Sig. 

Unstandardized Residual .267 9054 .000 

a. Lilliefors Significance Correction 

 

 

 
Unstandardized Residual 
 

 
 

Unstandardized Residual Stem-and-Leaf Plot 

 

 Frequency    Stem &  Leaf 

 

   732.00 Extremes    (=<-.029) 

    12.00       -2 .  8 

    87.00       -2 .  66677 

    96.00       -2 .  4445555 

    93.00       -2 .  222333 

   100.00       -2 .  0000111 

   130.00       -1 .  888899999 

   132.00       -1 .  666677777 

   187.00       -1 .  4444444455555 

   158.00       -1 .  2222233333 

   218.00       -1 .  00000001111111 

   235.00       -0 .  8888888889999999 

   331.00       -0 .  6666666666667777777777 

   310.00       -0 .  44444455555555555555 

   473.00       -0 .  22222222222222223333333333333333 

  1245.00       -0 .  

000000000000000000000000000000000000000000000000000000000000000000

00000000000000001 

  1508.00        0 .  

000000000000000000000000000000000000000000000000000000000000000000

00000000000000000000000000000000011 

   353.00        0 .  222222222222333333333333 

   249.00        0 .  4444455555555555 
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   308.00        0 .  666666666666777777777 

   210.00        0 .  88888888999999 

   208.00        1 .  00000001111111 

   146.00        1 .  222233333 

   168.00        1 .  44444445555 

   126.00        1 .  66667777 

    98.00        1 .  8888999 

   110.00        2 .  00001111 

    75.00        2 .  22333 

    96.00        2 .  4444555 

    73.00        2 .  66677 

   787.00 Extremes    (>=.028) 

 

 Stem width:    .01000 

 Each leaf:      15 case(s) 
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NPar Tests 
 

 

 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 9054 

Normal Parametersa,b Mean .0000000 

Std. Deviation .07102105 

Most Extreme Differences Absolute .267 

Positive .265 

Negative -.267 

Test Statistic .267 

Asymp. Sig. (2-tailed) .000c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 
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Regression 
 

 

Variables Entered/Removeda 

Model Variables Entered 

Variables 

Removed Method 

1 Kurs, Kopib . Enter 

a. Dependent Variable: Return 

b. All requested variables entered. 

 

 

Model Summaryb 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .001a .000 .000 .0710288997 2.053 

a. Predictors: (Constant), Kurs, Kopi 

b. Dependent Variable: Return 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .000 2 .000 .009 .992b 

Residual 45.663 9051 .005   

Total 45.663 9053    

a. Dependent Variable: Return 

b. Predictors: (Constant), Kurs, Kopi 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients t Sig. Collinearity Statistics 

B Std. Error Beta   Tolerance VIF 

1 (Constant) -7.631E-6 .001  -.010 .992   

Kopi -.004 .037 -.001 -.112 .911 .999 1.001 

Kurs -.003 .048 -.001 -.070 .944 .999 1.001 

a. Dependent Variable: Return 
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Collinearity Diagnosticsa 

Model Dimension Eigenvalue Condition Index 

Variance Proportions 

(Constant) Kopi Kurs 

1 1 1.035 1.000 .13 .55 .28 

2 1.012 1.011 .60 .00 .39 

3 .953 1.042 .27 .45 .33 

a. Dependent Variable: Return 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -.001662477 .000567198 -.000010426 .0000974445 9054 

Residual -1.0000520945 3.7376098633 .0000000000 .0710210534 9054 

Std. Predicted Value -16.954 5.928 .000 1.000 9054 

Std. Residual -14.080 52.621 .000 1.000 9054 

a. Dependent Variable: Return 
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Regression 
 

 

 

Variables Entered/Removeda 

Model Variables Entered 

Variables 

Removed Method 

1 Kurs, Kopib . Enter 

a. Dependent Variable: absres 

b. All requested variables entered. 

 

 

Model Summary 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate 

1 .018a .000 .000 .06836 

a. Predictors: (Constant), Kurs, Kopi 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .013 2 .007 1.429 .240b 

Residual 42.297 9051 .005   

Total 42.310 9053    

a. Dependent Variable: absres 

b. Predictors: (Constant), Kurs, Kopi 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .019 .001  26.734 .000 

Kopi .060 .036 .018 1.681 .093 

Kurs -.006 .046 -.001 -.129 .898 

a. Dependent Variable: absres 

 



55 
 

 


