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Lampiran 1

Statistik Deskriptif

Descriptive Statistics

N Minimum Maximum Mean Std. Deviation
DER 88 1.97 250.25|  67.40373 55.91104|
Tingkat Inflasi 88 2.48 7.26 3.6539 .98605
ROE 88 .03 22.96 7.135455 6.340571
Underpricing 88 45 70.00 42.2827 23.74258
Umur Perusahaan 88 .69 4,71 2.5680 .81336
Valid N (listwise) 88

Asumsi Klasi

k

Lampiran 2 : Uji Normalitas
Persamaan 1

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 49
Normal Parametersa? Mean ,0000000
Std. Deviation 5,48243123

Most Extreme Differences Absolute ,085
Positive ,065

Negative -,085

Test Statistic ,085
Asymp. Sig. (2-tailed) ,200¢4

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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Persamaan 2

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 49
Normal Parameters? Mean ,0000000
Std. Deviation 21,20567423

Most Extreme Differences Absolute ,097
Positive ,097

Negative -,055

Test Statistic ,097
Asymp. Sig. (2-tailed) ,200¢4

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.
This is a lower bound of the true significance.

Lampiran 3 : Uji Multikolineritas
Persamaan 1

Coefficients?

Unstandardize Standardize
d d Collinearit Statistics
Coefficients Coefficients ) y
Model B Std. Error Bet t Sig. Tolerance VIF
a
1  (Constant) -4,975 3,568 -1,394 172
SQRT_DE -,129 ,049 -,4071 -2,612 ,013 ,85811,166
R
SQRT_TI ,292 127 ,336 2,303 ,027 ,97911,021
UMP ,155 ,157 ,143 ,990 ,329 ,995[1,005
a. Dependent Variable: SQRT_ROE
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Persamaan 2

Coefficients?

Unstandardize Standardized
d Coefficients CollinearityStatistics

del Coefficients )

Mode B Std. Error Bet T Sig. Tolerance VIF

a

1 (Constant) 38,730 7,891 4,908 ,000
SQRT_DE -,071 , 116 -,092 -,610 ,546 , 728 1,374
R
SQRT_TI ,000 ,001 ,067 ,485 ,631 ,869 1,151
UMP -1,126 ,294 -,531 -3,825 ,001 ,854 1,171
SQRT_RO -,479 ,362 -,197 -1,320 ,195 742 1,347
E

Dependent Variable: SQRT_UNDERPRICING

Lampiran 4 : Uji Heteroskedastisitas

Persamaan 1

Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate
1 ,2812 ,079 -,005 51,73674

a. Predictors: (Constant), UMP, SQRT_DER, SQRT_TI

Persamaan 2

Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate
1 ,4542 ,206 ,114 523,28343

a. Predictors: (Constant),SQRT_ ROE, SQRT_TI UMP, SQRT_DER

Lampiran 5 : Uji Autokorelasi

Model Summary®

Adjusted Std. Error of
R the .
Model R R Square Durbin-
Square Estimate Watson
1 457 ,20 ,137 5,7302 2,105
a 9 0

a. Predictors: (Constant), UMP, SQRT_DER, SQRT_TI
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b. Dependent Variable:SQRT_ ROE

Lampiran 2
Model Summary®
Adjusted Std. Error of
R the .
Model R R Square Durbin-
Square Estimate Watson
1 ,648 42 337 2,0876 1,782
a 0 2

a. Predictors: (Constant), SQRT_ROE, SQRT_TI, UMP, SQRT_DER
b. Dependent Variable: SQRT_UNDERPRICING

Lampiran 6 : Uji Lineritas
Persamaan 1
Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate

1 ,0802 ,006 -,084 5,70795336

a. Predictors: (Constant), UMP2, TI2 DER2
Persamaan 2

Model Summary
Adjusted R Std. Error of the

Model R R Square Square Estimate

1 ,1452 ,021 -,093 22,16729539

a. Predictors: (Constant), ROE2, UMP2, DER2, TI2

Analisis Jalur
Persamaan 1

Lampiran 7 : R square
Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate

1 ,5012 ,251 ,168 ,96137

a. Predictors: (Constant), UMP, SQRT_TI, SQRT_DER
Lampiran 8 : Uji F

ANOVA?®
Model Sum of D Mean F Sig.
Squares f Square
1 Regression 11,136 3 2,784 3,0 ,03
12 1P
Residual 33,273 83 924
Total 44,408 86
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a. Dependent Variable: SQRT_ROE
b. Predictors: (Constant), UMP, SQRT_TI, SQRT_DER

Lampiran9: Uji T

Coefficients?

Standardized
;Jnstandardize Coefficients Coefficients
Model B Std. Error Bet t Sig.
a
1 (Constant) -4,975 3,56 -1,394 172
8
SQRT_DER -,129 ,049 -,407 -2,612 ,013
SQRT_TI ,292 127 ,336 2,303 ,027
UMP ,155 ,157 ,143 ,990 ,329

Persamaan 2

Dependent Variable: SQRT_ROE

Lampiran 10 : R square

Model Summary

Adjusted R Std. Error of the
Model R R Square Square Estimate
1 ,6482 ,420 337 2,08762

a. Predictors: (Constant), SQRT_ROE, SQRT_TI, UMP, SQRT_DER
Lampiran 11 : Uji F

ANOVA?2
Model Sum of Df [ Mean F Sig.
Squares| Square
1 Regressio 110,563 4 22,113 5,0 .00
n 74 1b
Residual 152,536 81 4,358
Total 263,099 85

a. Dependent Variable: SQRT_UNDERPRICING
b. Predictors: (Constant), SQRT_ROE, SQRT_TI, UMP, SQRT_DER
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Lampiran 12 : Uji T

Coefficients?

Standardized
;Jnstandardize Coefficients Coefficients
Model B Std. Error Bet t Sig.
a
1 (Constant) 39,048 7,95 4,909 ,000
4
SQRT_DER -,094 117 -,121 -, 799 ,430
SQRT_TI -,003 ,0,45 -,009 -,066 ,947
UMP -1,121 ,295 -,529 -3,795 ,001
SQRT_ROE -,508 362 -,209 -1,403 ,169

a. Dependent Variable: SQRT_UNDERPRICING

Strategi Causal Step
Lampiran 13 : Pengaruh Debt to Equity Ratio terhadap Underpricing
melalui Profitabilitas

Dependent, Independent, and Proposed Mediator

Variables:

DV = SQRT_UND
v= X1

MEDS = SQRT_ROE
Sample size

88

IV to Mediators (a paths)
Coeff se

SQRT_ROE -,0059 ,0026 -2,2705 ,0288

Direct Effects of Mediators on DV (b paths)
Coeff se t p
-,9980 ,3865 2,5821
,0138
Total Effect of IV on DV (c path)

Coeff se t p
X1 -,0030 ,0068 -,4500 ,6552
Direct Effect of IV on DV (c' path)

Coeff se t p
X1 -,0090 ,0067 -1,3349 ,1899
Model Summary for DV Model
R-sqg AdjR-sg F dfl df2 p
,15637 ,1091 3,4496 2,0000 38,0000 ,0420

SQRT_ROE

Lampiran 14 : Pengaruh Tingkat Inflasi terhadap Underpricing melalui
Profitabilitas
Dependent, Independent, and Proposed Mediator Variables:
DV = SQRT_UNDERPRI
V= X2
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MEDS =SQRT_ ROE

Sample size
88

IV to Mediators (a paths)
Coeff se t p
SQRT_ROE 1.6463 .5268 3.1253 .0024

Direct Effects of Mediators on DV (b paths)
Coeff se t p
SQRT_ROE -1.4801 .4867 -3.0409 .0031

Total Effect of IV on DV (c path)
Coeff se t p
X2 -4.4039 25153 -1.7508 .0835

Direct Effect of IV on DV (c' path)
Coeff se t p
X2 -1.9673 25351 -.7760 .4398

Model Summary for DV Model
R-sq Adj R-sq Fdfl df2 p
1265 .1064 6.2998 2.0000 87.0000 .0028

Lampiran 15 : Pengaruh Umur Perusahaan terhadap Underpricing
melalui Profitabilitas
Dependent, Independent, and Proposed Mediator Variables:
DV = SQRT_ UNDERPRI
IV = X3
MEDS =SQRT_ ROE

Sample size
88

IV to Mediators (a paths)
Coeff se t p
SQRT _ROE .7129 .6734 1.0586 .2927

Direct Effects of Mediators on DV (b paths)
Coeff se t p
SQRT_ROE -1.5135 .4590 -3.2973 .0014

Total Effect of IV on DV (c path)
Coeff se t p
X3 -5.9524 3.0578 -1.9466 .0548

127



Direct Effect of IV on DV (c' path)
Coeff se t p
X3 -4.8735 29179 -1.6702 .0985

Model Summary for DV Model

R-sq Adj R-sq Fdfl df2 p
1478 .1282 7.5432 2.0000 87.0000 .0010
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