LAMPIRAN

Lampiran 1 Data Penelitian

Kode Harga
Perusahaan Tahun ROA ROE EPS Saham
2017 1.76 4.23 10 94
2018 1.21 3.29 8 96
BUDI 2019 1.53 3.87 11 103
2020 0.84 1.93 5 99
2021 0.04 0.08 23 179
2022 0.03 0.06 19 226
2017 1.83 3.54 3 1185
2018 6.06 6.9 10 346
CAMP 2019 6.58 7.54 12 374
2020 2.79 3.18 5 302
2021 0.09 0.1 17 290
2022 0.11 0.13 21 306
2017 7.64 11.46 168 1290
2018 4.53 5.98 92 1375
CEKA 2019 14 16.7 295 1670
2020 11.1 13 258 1785
2021 0.12 0.15 329 1880
2022 0.11 0.14 333 1980
2017 8.1 17.8 23 755
2018 7.93 18.11 5 284
CLEO 2019 10.3 17.2 10 505
2020 9.5 14.7 10 500
2021 0.13 0.18 15 470
2022 0.12 0.17 16 555
2017 20.26 24.01 315 4590
2018 22.18 26.42 388 5500
DLTA 2019 219 26.2 370 6800
2020 7.86 9.67 118 4400
2021 0.15 0.2 243 3740
2022 0.18 0.24 285 3830
2017 9.1 104 21 344
2018 12.89 17.45 40 730
HOK 2019 12.1 16.5 43 940
2020 4.3 5.92 16 1005
2021 0.02 0.03 3 181
2022 0 0 1 103
ICBP 2017 13.11 20.45 348 8900
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2018 14.01 21.62 398 10450
2019 13.7 20.5 444 11150
2020 5.17 11.1 453 9575
2021 0.07 0.14 651 8700
2022 0.05 0.1 472 10000
2017 6.52 12.52 498 7625
2018 4.97 9.83 428 7450
INDE 2019 4.85 9.06 536 7925
2020 3.1 6.65 570 6850
2021 0.05 0.1 924 6325
2022 0.05 0.1 1015 6725
2017 49.47 128.11 583 13675
2018 40.83 127.2 506 16000
MLBI 2019 35 126.9 480 15500
2020 6.59 15.7 97 9700
2021 0.19 0.64 259 7800
2022 0.31 1.02 408 8950
2017 9.14 18.83 55 2020
2018 8.35 19.14 66 2620
MYOR 2019 8.03 16.2 65 2050
2020 10.9 19.2 93 2710
2021 0.07 0.13 66 2040
2022 0.06 0.11 58 2500
2017 4.11 8.32 21 1275
2018 2.18 3.28 22 1200
ROTI 2019 6.22 9.27 46 1300
2020 4.23 6.29 27 1360
2021 0.07 0.1 48 1360
2022 0.08 0.13 54 1320
2017 0.32 0.48 3 715
2018 1.35 2.18 10 695
SKBM 2019 0.07 0.12 1 410
2020 0.79 1.46 9 324
2021 0 0 1 360
2022 0.04 0.08 45 378
2017 3.6 7.06 32 1100
2018 3.75 8.25 39 1500
SKLT 2019 5.75 12.3 67 1610
2020 4.63 8.82 51 1565
2021 0.08 0.14 88 2420
2022 0.09 0.15 125 1950
STTP 2017 9.57 16.57 170 4360
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2018 10.37 16.68 203 3750
2019 18.2 24.8 384 4500
2020 19.3 25.3 488 9500
2021 0.16 0.19 445 7550
2022 0.14 0.16 461 7650
2017 17.7 20.89 74 1295
2018 14.85 17.66 72 1350
ULT) 2019 17 19.9 94 1680
2020 23.2 28 112 1600
2021 0.11 0.22 90 1570
2022 0.15 0.21 104 1475
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Lampiran 2 Tabel Uji t

Titik Persentase Distribusi t (df = 81 -120)

\"' 0.25 0.10 0.05 0.025 0.01 0.005 0.001
df 0.50 0.20 0.10 0.050 0.02 0.010 0.002

81 0.67753 1.29209 1.66388 1.98969 237327 2.63790 3.19392
82 0.67749 1.29196 1.66365 1.98932 2.37269 263712 3.19262
83 0.67746 1.29183 1.66342 1.98896 237212 2.63637 3.19135
84 0.67742 1.29171 1.66320 1.98861 2.37156 2.63563 3.19011
85 0.67739 1.29159 1.66298 1.98827 2.37102 2.63491 3.18890
86 0.67735 1.29147 1.66277 1.98793 2.37049 2.63421 3.18772
87 0.67732 1.29136 1.66256 1.98761 2.36998 2.63353 3.18657
88 0.67729 1.29125 1.66235 1.98729 2.36947 2.63286 3.18544
89 0.67726 1.29114 1.66216 1.98698 2.36898 263220 3.18434
90 0.67723 1.29103 1.66196 1.98667 2.36850 263157 3.18327
91 0.67720 1.29092 1.66177 1.98638 2.36803 2.63094 3.18222
92 0.67717 1.29082 1.66159 1.98609 2.36757 2.63033 3.18119
93 0.67714 1.29072 1.66140 1.98580 2.36712 2.62973 3.18019
94 0.67711 1.29062 1.66123 1.98552 2.36667 262915 3.17921
95 0.67708 1.29053 1.66105 1.98525 2.36624 2.62858 3.17825
96 0.67705 1.29043 1.66088 1.98498 2.36582 2.62802 317731
97 0.67703 1.29034 1.66071 1.98472 2.36541 262747 3.17639
98 0.67700 1.29025 1.66055 1.98447 2.36500 2.62693 3.17549
99 0.67698 1.29016 1.66039 1.98422 2.36461 2.62641 3.17460
100 0.67695 1.29007 1.66023 1.98397 2.36422 2.62589 3.17374
101 0.67693 1.28999 1.66008 1.98373 2.36384 2.62539 3.17289
102 0.67690 1.28991 1.65993 1.98350 2.36346 2.62489 3.17206
103 0.67688 1.28982 1.65978 1.98326 2.36310 2.62441 3.17125
104 0.67686 1.28974 1.65964 1.98304 2.36274 262393 3.17045
105 0.67683 1.28967 1.65950 1.98282 2.36239 2.62347 3.16967
106 0.67681 1.28959 1.65936 1.98260 2.36204 2.62301 3.16890
107 0.67679 1.28951 1.65922 1.98238 2.36170 2.62256 3.16815
108 0.67677 1.28944 1.65909 1.98217 2.36137 262212 3.16741
109 0.67675 1.28937 1.65895 1.98197 2.36105 262169 3.16669
110 0.67673 1.28930 1.65882 1.98177 2.36073 262126 3.16598
111 0.67671 1.28922 1.65870 1.98157 2.36041 2.62085 3.16528
112 0.67669 1.28916 1.65857 1.98137 2.36010 2.62044 3.16460
113 0.67667 1.28909 1.65845 1.98118 2.35980 2.62004 3.16392
114 0.67665 1.28902 1.65833 1.98099 2.35950 2.61964 3.16326
115 0.67663 1.28896 1.65821 1.98081 2.35921 2.61926 3.16262
116 0.67661 1.28889 1.65810 1.98063 2.35892 261888 3.16198
117 0.67659 1.28883 1.65798 1.98045 2.35864 2.61850 3.16135
118 0.67657 1.28877 1.65787 1.98027 2.35837 261814 3.16074
119 0.67656 1.28871 1.65776 1.98010 2.35809 261778 3.16013
120 0.67654 1.28865 1.65765 1.97993 2.35782 2.61742 3.15954
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Lampiran 3 Tabel uji F

Titik Persentase Distribusi F untuk Probabilita = 0,05

df untuk pembilang {N1)
of untuk

penyebut
M2 1

215 (209 | 2.04 | 2200 | 157 | 1.84 | 191 | 1.E8
214 (209 | 2.04 | 200 | 196 | 1.53 | 191 | 1.E8
214 (208 | 203 | 199 | 186 | 1.93 | 190 | 1.E8
213 (208 | 2.03 | 199 | 196 | 1.3 | 190 | 1.68
403 | 318 | 279 | 256 | 2.40 | 229 213 (207 | 2.08 | 199 | 185 | 1.02 | 189 | 1.67
403 | 318 | 279 | 255 | 2.40 | 228 213 (207 | 202 | 198 | 185 | 1.02 | 180 | 1.E7
403 | 318 | 278 | 255 (239 | 228 | 219 | 212 | 207 | 202 | 1968 | 1.84 | 1.81 | 1859 | 1.6
402 | 397 | 278 | 255 (2.39 | 228 | 299 | 212 | 206 | 201 | 197 | 1.84 | 1.81 | 188 | 1.66
402 | 397 | 278 | 254 (2,30 | 227 | 298 | 212 | 206 | 201 | 197 | 184 | 1.01 | 188 | 1.88
402 | 396 | 277 | 254 (238 | 227 | 298 | 211 | 206 | 201 | 1.97 | 1.8@ | 1.00 | 188 | 1.E5
401 | 316 | 277 | 254 (2,38 | 227 | 298 | 211 | 205 | 2.00 | 1.96 | 1.83 | 1.0 | 187 | 1.65
401 | 396 | 277 | 253 (2,38 | 228 | 298 | 211 | 205 | 2.00 | 1.96 | 1.83 | 1.00 | 187 | 1.B5
401 | 316 | 278 | 253 ( 2.37 | 228 | 297 | 210 | 205 | 2.00 | 1.96 | 1.82 | 1.BD | 187 | 1.B4
400 | 315 | 276 | 255 ( 257 | 228 | 297 | 210 | 204 | 200 | 196 | 182 | 1.69 | 186 | 1.54
400 | 315 | 276 | 253 | 2.37 | 225 | 297 | 210 | 204 | 1.59 | 185 | 1.82 | 1.6% | 186 | 1.84
400 | 315 | 278 | 252 (237 | 225 | 296 | 200 | 204 | 159 | 195 | 181 | 1.BB | 186 | 1.E3
400 | 315 | 275 | 252 (236 | 225 | 296 | 209 | 203 | 159 | 1495 | 191 | 1.BB | 185 | 1.E3
399 | 594 | 275 | 252 | 258 | 225 | 216 | 209 | 203 | 1.58 | 154 | 189 | 1.BB | 185 | 1.E3
199 | 594 | 275 | 252 | 258 | 224 | 296 | 209 | 203 | 108 | 184 | 189 | 1.BB | 185 | 1.E3
199 | 394 | 275 | 251 | 258 | 224 | 215 | 208 | 203 | 1.08 | 194 | 180 | 1.BT | 185 | 1.E2
399 | 514 | 274 | 251 | 255 | 224 | 215 | 208 | 203 | 108 | 194 | 180 | 1.67 | 184 | 1682
398 | 393 | 274 | 251 | 255 | 224 | 215 | 208 | 202 | 1.58 | 193 | 1.80 | 1.B7 | 184 | 1.E2
198 | 313 | 274 | 251 | 255 | 224 | 215 | 208 | 202 | 1.67 | 193 | 1.80 | 1.BT | 184 | 1.E2
398 | 313 | 274 | 250 | 255 | 223 | 215 | 208 | 202 | 1597 | 1493 | 180 | 1.66 | 184 | 1.81
398 | 313 | 274 | 250 | 255 | 223 | 294 | 207 | 202 ) 1.57 | 1493 | 1.85 | 1.B6 | 184 | 1.81
398 | 313 | 273 | 250 | 254 | 223 | 294 | 207 | 201 | 1.57 | 193 | 180 | 1.B6 | 183 | 1.81
T2 | 3497 | 312 | 273 | 250 | 234 | 223 | 214 | 207 | 201 [ 1.86 | 192 | 189 | 1.66 | 183 | 1.51
T3 | 3497 | &2 | 273 | 250 | 234 | 223 | 294 | 207 | 201 [ 1.86 | 1492 | 1.8 | 1.86 | 183 | 1.81
T4 | 397 | 512 | 273 | 250 | 234 | 222 | 294 | 207 | 201 | 1.86 | 192 | 1.82 | 1.85 | 183 | 1.B0
TE | 3497 | 342 | 273 | 240 (234 | 222 | 243 | 208 | 204 | 108 | 192 | 188 | 1.85 | 183 | 1.80
TH | 397 | 312 | 272 | 240 (233 | 227 | 213 | 208 | 201 | 1.86 | 192 | 188 | 1.85 | 182 | 1.8D
3497 | M2 | 272 | 249 | 253 | 223 | 213 | 208 | 200 | 1.58 | 182 | 1.88 | 1.B5 | 182 | 1.BD
398 | 511 | 272 | 240 | 253 | 223 | 213 | 208 | 200 | 1.85 | 191 | 1.88 | 1.B5 | 182 | 1.BD
198 | 511 | 272 | 240 | 253 | 223 ) 213 | 208 | 200 | 1.65 | 191 | 188 | 1.B5 | 182 | 1.70
396 | &11 | 272 | 249 | 253 | 221 | 213 | 208 | 200 | 1.85 | 191 | 1.88 | 1.B4 | 182 | 1.78
396 | 511 | 272 | 248 | 253 | 221 | 212 | 205 | 200 | 1.85 | 191 | 187 | 1.B4 | 182 | 1.78
198 | 511 | 272 | 24E | 253 | 221 | 212 | 205 | 200 | 1.65 | 191 | 187 | 1.B4 | 181 | 1.70
396 | 511 | 271 | 248 | 252 | 221 ) 212 | 205 | 199 | 165 | 191 | 187 | 1.4 | 181 | 1.7
3495 | 511 | 271 | 248 | 252 | 221 ) 212 | 205 | 199 ) 1.85 | 190 | 187 | 1.B64 | 181 | 1.78
395 | 390 | 271 | 248 | 252 | 221 | 212 | 205 | 199 ) 1.04 | 190 | 187 | 1.B4 | 181 | 1.79
395 | 390 | 271 | 248 | 252 | 221 | 212 | 205 | 199 ) 1.04 | 190 | 187 | 1.B4 | 181 | 178
395 | 390 | 271 | 248 | 252 | 220D | 212 | 205 | 199 | 1604 | 190 | 187 | 1.3 | 181 | 1.78
395 | 390 | 271 | 248 | 252 | 220 | 212 | 205 | 199 ) 1.04 | 190 | 186 | 1.B3 | 181 | 1.78
195 | 390 | 271 | 247 | 252 | 220 | 211 | 204 | 199 ) 104 | 190 | 186 | 1.B3 | 180 | 1.78
395 | 590 | 271 | 247 | 252 | 220 | 211 | 204 | 199 ) 164 | 190 | 186 | 1.3 | 180 | 1.78

F4
46 | 405 | 320 | 281 | 257 | 242 | 230
4T | 405 | 320 | 280 | 257 | 2.41 | 230
404 | 319 | 280 | 257 | 241 | 229
4.04 | 319 | 279 | 256 | 2.40 | 229
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Lampiran 4 Hasil Uji Statistik Deskriptif

Descriptive Statistics
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M Minimum  Maximum Mean Std. Deviation
ROA 80 0o 4947 6.7788 510153
ROE 50 0o 128.11 12,3638 2307435
ERE 50 1 1015 18222 219.385
Harga Saham 50 a4 16000  3368.60 3807194
Walid M (listwise) 80

Lampiran 5 Hasil Uji One-Sample Kolmogorov Smirnov Test

One-Sample Kolmogorov-Smirnov

Test

Unstandardized

Residual
N 90
Normal Parameters®®° Mean .0000000
Std. Deviation .03355782
Most Extreme Differences Absolute .076
Positive .076
Negative -.070
Test Statistic .076
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.
Lampiran 6 Hasil Uji Multikolearitas
Coefficients”
Collinearity Statistics
Madel Tolerance VIF
1 L1 138 7.210
LM2X a2 8.237
LM 3X Rilily 1.502

a. DependentVariable: LY



Lampiran 7 Hasil Uji Autokorelasi

Model Summaryh
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Adjusted R Std. Error of Durkin-
Madel R R Square Square the Estimate Watson
1 8958 am 788 03463 1.466
a. Predictors: (Constant), LM3X, LMN1X, LM2X
h. DependentVariable: LY
Lampiran 8 Hasil Uji Heterokedastisitas
Scatterplot
Dependent Variable: LY
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Regression Standar;!ized Predicted Value
Lampiran 9 Hasil Uji Regresi Linear Berganda
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 631.363 283.155 2.230 .028
LN1X -85.249 51.189 -.204 -1.665 .099
LN2X 97.298 20.306 .590 4.792 .000
LN3X 11.596 .927 .668 12.513 .000

a.Dependent Variable: LY



Lampiran 10 Hasil Uji Parsial (Uji t)
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Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 631.363 283.155 2.230 .028
LN1X -85.249 51.189 -.204 -1.665 .099
LN2X 97.298 20.306 .590 4.792 .000
LN3X 11.596 927 .668 12.513 .000
a.Dependent Variable: LY
Lampiran 11 Hasil Uji Simultan (Uji F)
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 222 3 .074 61.640 .000°
Residual .055 86 .001
Total 277 90

a. Dependent Variable: LY
b. Predictors: (Constant), LN3X, LN1X, LN2X

Lampiran 12 Hasil Uji Koefisien Determinasi (Adjust R Square)

Model Summsz3

Adjusted R Std. Error of Durhin-
Maodel R R Square Square the Estimate Watson
1 ags5? a8 788 03463 1.466

a. Predictors: (Constant), LMN3X, LM1X, LMN2X
h. Dependent Variakle: LY
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