Lampiran 1. Sampel Penelitian

No Kode Nama Perusahaan No Kode Nama Perusahaan
Citra Marga Bukaka Teknik Utama
! CMNP Nusaphala Persada 27 BUKK Tbk.
Telkom Indonesia Indonesia Pondasi
2 TLKM (Persero) Tbk 28 IDPR Raya Tbk.
Surya Semesta Maharaksa Biru
3 SSIA Internusa Tbk. 29 OASA Energi Tbk.
4 | KBLV | First Media Tbk. 30 | powr | Siarang Listrindo
Centratama Paramita Bangun
> CENT Telekomunikasi Indo 31 PBSA Sarana Tbk.
Nusantara Nusantara Pelabuhan
6 META Infrastructure Tbk. 2 PORT Handal Tbk
Adhi Karya (Persero) Terregra Asia Energy
7 ADHI Thk. 33 TGRA Thk.
Himalaya Energi Totalindo Eka Persada
8 HADE Perkasa Tbk. 34 PR Tbk.
9 | EXCL | XL Axiata Tbk. 35 | MPOW %elf’ap"wer Malkmur
Total Bangun Persada Garuda Maintenance
10| TOIL | i 36 | OMEL | Eacility Ae
11 | DGIHEME i ! 37 | PPRE | PP Presisi Tbk.
Enjiniring Tbk
Jaya Konstruksi Wijaya Karya
12| KON Manggala Prata e ) TG Bangunan Gedung T
Jasa Marga (Persero) Jasa Armada Indonesia
13 | JSMR Thk. 39 IPCM Thk.
Wijaya Karya LCK Global Kedaton
141 WIKA (Persero) Tbk. < LS Tbk.
15 | GoLD Visi Telekomunikasi 41 GHON Gihon Telekomumkam
Infrastruk Indonesia
16 | PTPP | PP (Persero) Tbk. 4 | pcc | Indonesia Kendaraan
Terminal T
17 | TBIG | Fower Bersama 43 | MTPS | Meta Epsi Tbk.
Infrastructure T
Sarana Menara Jasnita Telekomindo
18 | TOWR Nusantara Tbk. a4 JAST Tbk.
Cahaya Aero Services Kencana Energi
191 CASS Tbk. 45 KEEN Lestari Tbk.
Solusi Tunas Pratama .
20 | SUPR Thk 46 PTPW | Pratama Widya Tbk.
Inti Bangun Sejahtera Lancartama Sejati
21 IBST Thk. 47 TAMA Thk.
Waskita Karya Aesler Grup
22| WSKT (Persero) Tbk. 48 RONY Internasional Tbk.
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23 | ACST | Acset Indonusa Tbk. 49 PTDU | Djasa Ubersakti Tbk.
24 | NRCA | NusaRaya CiptaTbk. | | 50 | KETR Iéslt(r osden Triasmitra
Bali Towerindo Sentra Fimperkasa Utama
25 | BALI Thk. 51 FIMP Thk.
. Dayamitra
26 LINK | Link Net Tbk. 52 MTEL Telekomunikasi Thk.
(Sumber: Data diolah penulis, 2024)
Lampiran 2. Populasi Penelitian
No Kode Nama Perusahaan No Kode Nama Perusahaan
1 | ISAT | Indosat Tbk. 36 | PBsA | aramita Bangun
Sarana Tbk.
Meratus Jasa Prima Nusantara Pelabuhan
2 | RARW 37 1 PORT | andal Tok
Citra Marga Terregra Asia Energy
3 CMNP Nusaphala Persada e My Tbk.
Telkom Indonesia Totalindo Eka Persada
4| (Persero) Tbk " gl Tbk.
Surya Semesta Megapower Makmur
> ¥ Internusa Tbk. M Tbk.
. . Garuda Maintenance
6 KBLV | First Media Tbk. 41 GMFI .
Facility Ae
Centratama o
7 CENT e s [nde 42 PPRE | PP Presisi Tbk.
Nusantara Wijaya Karya
8 META Infrastructure Tbk. i WESS Bangunan Gedung T
Adhi Karya (Persero) Jasa Armada Indonesia
9 ADHI Thk. 44 IPCM Thk.
Himalaya Energi LCK Global Kedaton
10 | HADE Perkasa Tbk. & kR Tbk.
11 | EXCL | XL Axiata Tok. 46 | GgHoNn | Gihon Telekomunikasi
Indonesia
. Indonesia Kendaraan
12 | BTEL | Bakrie Telecom Tbk. 47 IPCC .
Terminal T
13 | FREN ?Ellf“fre“ Telecom 48 | MTPS | Meta Epsi Tbk.
Total Bangun Persada Jasnita Telekomindo
14 | TOTL Thk. 49 JAST Thk.
Nusa Konstruksi Kencana Energi
15| DGIK Enjiniring Tbk >0 KEEN Lestari Tbk.
16 | JKON | JavaKonstruksi 51 | PTPW | Pratama Widya Tbk.
Manggala Prata
Jasa Marga (Persero) Lancartama Sejati
17 | JSMR Thk. 52 | TAMA Thk.
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Wijaya Karya Aesler Grup
18 | WIKA (Persero) Tbk. >3 RONY Internasional Tbk.
19 | GoLp | Visi Telekomunikasi 54 | PTDU | Djasa Ubersakti Tbk.
Infrastruk
20 | PTPP | PP (Persero) Tbk. 55 | KETR I%slt(r osden Triasmitra
Tower Bersama Fimperkasa Utama
21 TBIG Infrastructure T >6 FIMP Tbk.
Sarana Menara Dayamitra
22 | TOWR Nusantara Tbk. 37 MTEL Telekomunikasi Tbk.
Cardig Aero Services Mora Telematika
23 CASS Tbk. >8 MORA Indonesia Tbk.
Solusi Tunas Pratama Sumber Mas
24 | SUPR Tbk. >9 SMKM Konstruksi Tbk.
Inti Bangun Sejahtera
25 IBST Thk 60 ARKO | Arkora Hydro Tbk.
Waskita Karya Bangun Karya Perkasa
26 | WSKT (Persero) Tbk. ¢ . Jaya Tbk.
27 | ACST | Acset Indonusa Tbk. Bl e Lo i Geothermal
Energy Tb
: Berdikari Pondasi
28 | NRCA | Nusa Raya Cipta Tbk. 63 BDKR Perkasa Thk.
Bali Towerindo Sentra Sinergi Inti Andalan
29 | BALL | qpi. 64 | ™NET | prima Tok
30 | LINK | Link Net Tbk. 65 |1 BRENNIEAEEEE, o ables
Energy Tbk.
31 | BUKK ?‘gllzaka Teknik Utama | | ¢ | KOKA | KokaIndonesia Tok.
Indonesia Pondasi Asri Karya Lestari
32 IDPR Raya Tbk. 67 ASLI Thk.
33 | MTRA | Mitra Pemuda Tbk. 68 | MANG | Yanggung Polahraya
34 | oasa | Maharaksa Biru 69 | DATA |Remala Abadi Tbk.
Energi Tbk.
Cikarang Listrindo Hero Global
35 | POWR Tbk. 2 gL Investment Tbk.

(Sumber: Data diolah penulis, 2024)
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Lampiran 3. Rasio Tahun 2021

No | Kode | ROI | DER | BI-RATE | Kineria

Saham
1 | cMNP | 020 [-0.83| 0.035 1.17
2 | TLKM | 1.45 [ -0.01| 0.035 121
3 | SSIA |-050] 0.15 | 0.035 1.30
4 | KBLV |-1.78]-0.56 | 0.035 0.71
5 | CENT [-050] 1.97 [ 0.035 123
6 | META |-034] 059 | 0.035 2.52
7 | ADHI |[-031] 1.07 | 0.035 1.76
8 | HADE |-043 | 243 | 0.035 -1.85
9 [ EXCL [-0.15] 1.02 | 0.035 1.42
10| TOTL | 047 | 0.68 | 0.035 1.03
11 | DGIK [-027|-123| 0.035 1.30
12 | JKON |-0.41[-1.10] 0.035 0.13
13| JSMR |-020| 1.45 | 0.035 1.24
14 | WIKA |-032] 1.19 | 0.035 1.93
15 | GoLD | 0.03 |-130| 0.035 1.54
16 | PTPP |-026| 1.04 | 0.035 1.36
17 | TBIG | 0.13 | 1.48 | 0.035 1.60
18 | TOWR | 065 | 1.61 | 0.035 121
19 | cass | 045 [-022] 0035 1.46
20 | SUPR |-039] 130 | 0.035 0.23
21| IBST [-031]-033] 0.035 2.09
22 | WSKT |-044] 190 | 0.035 ~1.09
23 | ACST |-194]-1.16| 0.035 -0.80
24 | NRCA | 001 |-1.26] 0.035 1.13
25 | BALI | 0.03 | 048 | 0.035 1.26
26 | LINK | 1.22 ] 009 | 0.035 1.09
27 | BUKK | 1.39 | -0.73 | 0.035 0.83
28 | IDPR |-0.78] 021 | 0.035 -1.92
29 | OASA |-0.17]-0.65| 0.035 2.37
30 | POWR | 033 | 027 | 0.035 0.88
31| PBSA | 132 [-1.10| 0.035 1.12
32 | PORT [-050| 0.43 | 0.035 131
33 | TGRA [-021]-1.16| 0.035 1.60
34 | TOPS |-035] 055 | 0.035 -0.85
35 | MPOW | -0.26 | 0.09 | 0.035 1.54
36 | GMFI |-4.66 | 2.10 | 0.035 2.85
37 | PPRE |-0.15] 0.46 | 0.035 1.36
38 | WEGE | 0.53 | -0.65| 0.035 0.93
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39 | IPCM | 091 | -1.23 0.035 1.06
40 | LCKM | -0.27 | -1.03 0.035 1.70
41 | GHON | 0.92 | -0.51 0.035 0.67
42 | IPCC |-0.08 | 0.16 0.035 1.19
43 | MTPS |-1.92 | 0.09 0.035 -0.98
44 | JAST |-0.78 | 0.01 0.035 -1.25
45 | KEEN | -0.10 | 0.08 0.035 1.23
46 | PTPW | 0.97 | -1.16 0.035 1.09
47 | TAMA | -0.34 | 1.27 0.035 2.84
48 | RONY | -0.64 | -1.13 0.035 -1.32
49 | PTDU |-0.13 | 0.98 0.035 1.78
50 | KETR | 0.78 | 0.37 0.035 1.41
51 | FIMP |-0.52 | -1.19 0.035 -1.38
52 | MTEL | -0.03 | 0.02 0.035 1.70
Lampiran 4. Rasio Tahun 2022
No | Kode | ROI | DER | BI-RATE | Kineria
Saham
1 | CMNP | 0.38 | -0.56 0.06 1.11
2 | TLKM | 0.94 | -0.13 0.06 =25
3 | SSIA |-0.12| 0.16 0.06 0.85
4 | KBLV |-1.17 | -0.63 0.06 -0.64
5 | CENT |-0.83 | -2.16 0.06 -1.63
6 | META | -0.28 | 1.30 0.06 1.47
7 | ADHI |-0.30| 0.71 0.06 1.42
8 | HADE | -0.44 | -0.89 0.06 3.76
9 | EXCL |-0.21 | 0.99 0.06 1.32
10 | TOTL | 0.33 | 0.82 0.06 1.05
11 | DGIK |-0.26 | -1.26 0.06 0.93
12 | JKON | 0.32 | -1.13 0.06 0.99
13 | JSMR |-0.06 | 1.28 0.06 0.90
14 | WIKA |-0.36 | 1.33 0.06 1.52
15 | GOLD | 0.03 | -1.30 0.06 1.41
16 | PTPP |-0.27| 1.07 0.06 1.21
17 | TBIG | 0.06 | 1.40 0.06 1.50
18 | TOWR | 0.34 | 1.46 0.06 1.20
19 | CASS | 3.78 | -0.75 0.06 0.84
20 | SUPR | 1.00 | 0.27 0.06 1.62
21 | IBST |-0.32|-0.07 0.06 2.27
22 | WSKT | -0.47 | 1.92 0.06 -1.62
23 | ACST |-1.38|-1.23 0.06 -1.37
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24 | NRCA | 0.21 | -0.75 0.06 0.99
25 | BALI | 0.06 | 0.49 0.06 1.20
26 | LINK |-0.10 | 0.57 0.06 1.48
27 | BUKK | 0.87 | -0.39 0.06 0.85
28 | IDPR |-0.39 | 0.37 0.06 -0.54
29 | OASA | 0.30 | -0.97 0.06 1.69
30 | POWR | 0.15 | 0.27 0.06 0.98
31 | PBSA | 2.37 | -1.33 0.06 0.83
32 | PORT |-0.26 | 0.29 0.06 2.05
33 | TGRA |-0.23 | -1.07 0.06 1.41
34 | TOPS |-0.59 | 0.65 0.06 -0.82
35 | MPOW | -0.59 | 0.04 0.06 -1.71
36 | GMFI | 0.08 | 2.08 0.06 1.53
37 | PPRE |-0.07 | 0.52 0.06 1.10
38 | WEGE | 0.53 | -0.63 0.06 0.79
39 | IPCM | 1.01 |-1.30 0.06 0.98
40 | LCKM | -0.32 | -1.10 0.06 1.01
41 | GHON | 0.80 | -0.37 0.06 1.07
42 | TPCC | 0.60 | 0.16 0.06 0.81
43 | MTPS | -1.36 | 0.41 0.06 -2.62
44 | JAST |-0.73 | -0.39 0.06 -1.87
45 | KEEN | 0.12 | 0.02 0.06 1.11
46 | PTPW | 1.56 | -1.19 0.06 0.99
47 | TAMA |-0.51 | 1.19 0.06 -0.05
48 | RONY |-2.45]-0.35 0.06 -1.36
49 | PTDU |-1.53| 1.14 0.06 -2.06
50 | KETR | 0.07 | 0.16 0.06 1.06
51 | FIMP |-0.23 | -1.07 0.06 5
52 | MTEL | -0.06 | -0.08 0.06 1.57
Lampiran 5. Rasio Tahun 2023
Kinerja
No | Kode | ROI | DER | BI-RATE
Saham
1 | CMNP | 0.30 | -0.17 0.06 0.95
2 | TLKM | 1.20 | -0.12 0.06 1.20
3 SSIA | -0.13 | 0.11 0.06 1.05
4 | KBLV |-0.91]|-0.68 0.06 -1.56
5 | CENT |-0.53 | -1.87 0.06 -2.03
6 | META | -0.50 | -0.89 0.06 -1.22
7 | ADHI |-0.25| 0.81 0.06 1.09
8 | HADE | -0.55 | -0.86 0.06 -1.41
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9 | EXCL |-0.21| 1.00 0.06 1.32
10 | TOTL | 1.32 | 1.10 0.06 0.87
11 | DGIK |-0.03 | -1.10 0.06 0.87
12 | JKON | 042 | -1.07 0.06 0.79
13 | JSMR | 048 | 1.31 0.06 0.72
14 | WIKA |-1.01 | 1.88 0.06 -0.17
15 | GOLD | 0.00 | -1.30 0.06 1.35
16 | PTPP |-0.21| 0.98 0.06 0.74
17 | TBIG | 0.05 | 1.31 0.06 1.48
18 | TOWR | 0.29 | 1.37 0.06 1.18
19 | CASS | 4.32 | -0.94 0.06 0.95
20 | SUPR | 1.72 | -0.20 0.06 1.60
21 | IBST |-0.29 | 0.30 0.06 2.02
22 | WSKT | -0.56 | 2.11 0.06 -1.54
23 | ACST |-1.40 | -0.94 0.06 -1.40
24 | NRCA | 043 | -0.97 0.06 0.91
25 | BALI |-0.07 | 0.54 0.06 1.33
26 | LINK |-0.80 | 0.92 0.06 -1.42
27 | BUKK | 1.06 | -0.07 0.06 0.62
28 | IDPR | 0.02 | 0.32 0.06 0.86
29 | OASA |-0.30 | -1.30 0.06 2.47
30 | POWR | 0.19 | 0.19 0.06 0.98
31 | PBSA | 397 | -1.30 0.06 0.68
32 | PORT | 0.23 | -0.63 0.06 1.50
33 | TGRA | -0.46 | -1.07 0.06 -0.18
34 | TOPS |-1.08| 0.48 0.06 -1.09
35 | MPOW | -0.46 | -0.18 0.06 -1.62
36 | GMFI | 1.77 | 2.05 0.06 0.86
37 | PPRE |[-0.15] 0.39 0.06 1.00
38 | WEGE |-0.23 | -1.03 0.06 1.21
39 | IPCM | 1.03 | -1.23 0.06 0.97
40 | LCKM | -0.35 | -1.19 0.06 0.31
41 | GHON | 0.81 | -0.10 0.06 1.02
42 | IPCC | 0.93 | -0.43 0.06 0.83
43 | MTPS |-1.02 | 0.45 0.06 -0.66
44 | JAST |-0.41 | -0.35 0.06 -1.92
45 | KEEN | 0.09 | 0.13 0.06 1.16
46 | PTPW | 1.78 | -1.16 0.06 0.92
47 | TAMA |-0.52 | 1.33 0.06 -0.06
48 | RONY | -0.20 | -0.35 0.06 3.57
49 | PTDU |-1.22| 1.55 0.06 -1.98
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50 | KETR | 0.18 | 0.12 0.06 0.93
51 | FIMP |-0.21 | -1.30 0.06 1.68
52 | MTEL | 0.01 | -0.05 0.06 1.46

Lampiran 6. Hasil Uji Statistik Deskriptif

Descriptive Statistics

M Minimum  Maximum Mean Stal. Deviation Skewness
Stafistic Statistic Stafistic Stafistic Statistic Stafistic Stad. Error
ROl 156 -4 66 432 -0.0006 1.00285 0622 0.194
DER 156 -2.43 2.1 0.0001 1.00328 0178 0.194
BIRATE 156 0.04 0.06 0.0500 0.01084 -0.601 0.194
KinerjaSaham 156 -2.85 376 0.6157 1.26787 -0.770 0.194
Yalid M (listwise) 156
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Lampiran 7. Hasil Uji Asumsi Klasik: Uji Normalitas

Frequency

30

5
1=}

*Hasil Uji Sebelum Transform Data

Histogram

Dependent Variable: KinerjaSaham

Mean = 9.32E-16
Stl. Dev. = 0.990
M=156

-2 1] 2 4

Regression Standardized Residual

One-Sample Kolmogorov-Smirnov Test

Unstandardize

d Residual

I 156
Mormal Parameters®? Mean 0.0000000
Std. Deviation 1.12248734

Most Extreme Differences Absolute 0.087
Positive 0.076

Megative -0.087

Test Statistic 0.087
Asymp. Sig. (2-tailed)® 0.006
Monte Carlo Sig. (2—tailed)d Sig. 0.007
99% Confidence Interval  Lower Bound 0.005

Upper Bound 0.009

a. Test distribution is Mormal.
b. Calculated from data.
¢. Lilliefors Significance Correction.

d. Lilliefors' method based on 10000 Monte Carlo samples with starting seed
1502173562
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Frequency

25

20

*Hasil Uji Setelah Transform Data (LOG10(Y))

Dependent Variable: KinerjaSaham

Mean = 6.61E-16

Stdl. Dev. = 0.990
N =156

-2 -1 a 1 2 3 4

Regression Standardized Residual

One-Sample Kolmogorov-Smirnov Test
Unstandardize

d Residual

I 156
Maormal Parameters®® Mean 0.0000000
Std. Deviation 1.02543756

Most Extreme Differences  Absolute 0.061
Positive 0.046

Megative -0.061

Test Statistic 0.081
Asymp. Sig. (2-tailed)® o.2o00¢
Monte Carlo Sig. (2-tailed)®  Sig. 0174
59% Confidence Interval Lower Bound 0.164

Upper Bound 0183

a. Test distribution is Mormal.

b. Calculated from data.

c. Lilliefors Significance Correction.

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

e Lilliefars' method based on 10000 Monte Carlo samples with starting seed
334431365




Lampiran 8. Uji Asumsi Klasik: Multikolinearitas

Coefficients®
Collinearity Statistics
Madel Tolerance VIF
1 ROl 0.871 1.030
DER 0.871 1.030
BIRATE 0.898 1.002

a. Dependent Variable:
KinerjaSaham

Lampiran 9. Uji Asumsi Klasik: Heteroskedastisitas

Coefficients®

Maoclel Sig.

1 (Constant) =0.001
ROl 0.101
DER 0.451
BIRATE 0.159

a. DependentVariable:
ABS_Res

Lampiran 10. Hasil Uji Asumsi Klasik: Autokorelasi

Model Summar'|fJ

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

1 0.525% 0.581 0.518 1.03551 2.263
a. Predictors: (Constant), BIRATE, ROI, DER
b. Dependent Variable: KinerjaSaham

Durbin-Watson

Lampiran 11. Hasil Analisis Regresi Linear Berganda dan Uji t (Parsial)

Coefficients®

Lnstandardize
d Coefficients

Model B t Sig.

1 (Constant) 0.986 2.608 0.013
ROl 0.927 7.568 =0.001
DER -0108 -1.288 o1m
BIRATE -7.388 -0.962 0154

a. Dependent Wariable: Kinerjasaham
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Lampiran 12. Hasil Uji Koefisien Determinasi

Model Summlnf

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson

1 05s 0.581 0.51 1.03551 2263

a. Predictors: (Constant), BIRATE, ROIl, DER

b. DependentVariable: KinerjaSaham
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