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Lampiran 01. Data Harga Saham

Harga Saham (Rp)

No Kode
2021 2022 2023
1 BUKA 430 262 216
2 CASH 270 136 110
3 DIVA 2150 945 238
4 DMMX 2720 990 314
5 EMTK 2280 1030 590
6 GLVA 290 645 650
7 HDIT 340 54 50
8 PGJO 77 76 83
9 RUNS 276 157 48
10 WGSH 182 145 93
11 WIFI 545 130 154
12 ZYRX 525 320 166
13 LUCK 370 128 71
14 TFAS 5125 4980 680
15 UVCR 450 122 131
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Lampiran 02. Data Earning Per Share
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Kode Tahun Laba Bersih Jumlah Lembar Saham
BUKA 2021 -1.672.959.000.000 103.062.019.354
2022 1.983.630.000.000 103.062.762.371
2023 -1.365.356.000.000 103.099.967.067
CASH 2021 -9.557.279.143 1.431.119.501
2022 -10.036.899.719 1.431.125.517
2023 -28.310.033.201 1.431.125.517
DIVA 2021 1.260.037.703.544 1.414.279.500
2022 4.244.894.024 1.399.987.600
2023 -1.277.699.440.056 1.399.987.600
DMMX 2021 239.355.619.977 7.259.435.200
2022 5.560.283.319 7.259.435.200
2023 -263.769.789.562 7.259.435.200
EMTK 2021 5.659.161.112.000 58.914.539.195
2022 5.444.009.955.000 60.899.140.362
2023 -140.770.151.000 60.949.808.264
GLVA 2021 39.694.000.000 1.500.000.000
2022 79.312.000.000 1.500.000.000
2023 73.141.000.000 1.500.000.000
HDIT 2021 - 7.436.765.987 1.524.680.000
2022 - 22.864.089.636 1.524.680.000
2023 - 42.158.663.403 1.524.680.000
PGJO 2021 - 10.517.499.360 751.309.096
2022 - 10.165.991.937 751.309.096
2023 - 6.682.336.127 764.659.096
RUNS 2021 - 10.908.493.265 848.393.040
2022 2.942.384.260 848.393.040
2023 - 6.851.909.422 848.393.040
WGSH 2021 3.950.287.047 663.879.315
2022 4.766.583.634 1.042.500.000
2023 4.453.333.182 1.042.500.000
WIFI 2021 25.819.298.323 1.964.521.004
2022 58.489.834.454 2.067.378.036
2023 58.543.329.595 2.255.321.287
ZYRX 2021 69.750.882.205 1.252.968.011
2022 78.627.417.442 1.333.333.554
2023 32.952.891.502 1.333.334.444
LUCK 2021 301.349.199 715.749.640
2022 1.292.620.792 715.749.640
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Kode Tahun Laba Bersih Jumlah Lembar Saham
2023 183.569.588 715.749.640
TFAS 2021 26.627.233.138 1.656.816.900
2022 1.198.435.980 1.656.816.900
2023 889.220.553 1.656.816.900
UVCR 2021 5.572.267.609 1.542.497.973
2022 11.885.663.594 2.000.078.313
2023 6.940.325.093 2.000.124.104
No Kode Earning Per Share (Rp)
2021 2022 2023
1 BUKA 16,23 19,25 | -13,24
2 CASH -6,68 -7,01| -19,78
3 DIVA 890,4 3,03| -912,6
4 DMMX 32,97 0,77 | -36,33
5 EMTK 96,1 89,4 -2,3
6 GLVA 26,46 | 52,87 | 48,76
7 HDIT -4,48 -15| -27,65
8 PGJO -14 | -13,53 -8,74
9 RUNS -12,86 3,47 -8,08
10 WGSH 5,95 4,57 4,27
11 WIFI 13,14 | 28,29 | 25,96
12 ZYRX 58,97 | 55,67 | 24,71
13 LUCK 1,81 0,42 0,26
14 TFAS 16,07 0,72 0,54
15 UVCR 3,61 5,94 3,47
Rata-rata 7491 | 15,25 | -61,38




Lampiran 03. Data Return On Equity

Kode Tahun Laba Bersih Ekuitas
BUKA 2021 -1.672.959.000.000 23.469.657.286.000
2022 1.983.630.000.000 26.487.418.056.000
2023 -1.365.356.000.000 25.308.377.000.000
CASH 2021 -9.557.279.143 97.602.748.568
2022 -10.036.899.719 160.677.504.777
2023 -28.310.033.201 132.970.242.292
DIVA 2021 1.260.037.703.544 2.097.894.247.449
2022 4.244.894.024 2.102.022.157.639
2023 -1.277.699.440.056 824.254.175.622
DMMX 2021 239.355.619.977 921.426.192.220
2022 5.560.283.319 927.015.718.118
2023 -263.769.789.562 665.351.157.408
EMTK 2021 5.659.161.112.000 28.432.010.379.000
2022 5.444.009.955.000 35.814.426.591.000
2023 -140.770.151.000 34.680.257.620.000
GLVA 2021 39.694.000.000 229.749.000.000
2022 79.312.000.000 296.961.000.000
2023 73.141.000.000 346.104.000.000
HDIT 2021 - 7.436.765.987 349.020.018.260
2022 - 22.864.089.636 326.086.620.564
2023 - 42.158.663.403 284.131.765.619
PGJO 2021 - 10.517.499.360 21.454.175.240
2022 - 10.165.991.937 13.736.171.190
2023 - 6.682.336.127 7.181.977.304
RUNS 2021 - 10.908.493.265 67.702.043.645
2022 2.942.384.260 68.677.000.270
2023 - 6.851.909.422 62.595.614.563
WGSH 2021 3.950.287.047 51.663.595.352
2022 4.766.583.634 55.366.040.248
2023 4.453.333.182 55.741.089.435
WIFI 2021 25.819.298.323 513.639.113.655
2022 58.489.834.454 610.315.863.914
2023 58.543.329.595 740.562.076.061
ZYRX 2021 69.750.882.205 200.024.533.356
2022 78.627.417.442 268.289.329.245
2023 32.952.891.502 289.448.778.548
LUCK 2021 301.349.199 135.257.648.831
2022 1.292.620.792 136.290.014.743
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Kode Tahun Laba Bersih Ekuitas
2023 183.569.588 136.594.715.545
TFAS 2021 26.627.233.138 181.956.629.725
2022 1.198.435.980 183.597.628.694
2023 889.220.553 185.266.369.894
UVCR 2021 5.572.267.609 78.208.135.897
2022 11.885.663.594 89.503.306.633
2023 6.940.325.093 95.315.878.249
No Kode Return On Equity (%)
2021 2022 2023
1 BUKA -7,13 7,49 -5,39
2 CASH -6,25| -9,79 -21,29
3 DIVA 60,06 0,2 | -155,01
4 DMMX | 25,98 0,6 -39,64
5 EMTK 19,9 15,2 -0,41
6 GLVA | 17,28 | 26,71 21,13
7 HDIT -2,13 -7,01 -14,84
8 PGJO -49,02 | -74,01 -93,04
9 RUNS | -16,11 4,28 -10,95
10 WGSH 7,65 8,61 7,99
11 WIFI 5,03 9,58 7,91
12 ZYRX 34,87 | 29,31 11,38
13 LUCK 0,95 0,22 0,13
14 TFAS 14,63 0,65 0,48
15 UVCR 7,12 | 13,28 7,28
Rata-rata 7,52 1,68 -18,95
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Lampiran 04. Data Bl Rate

Bulan Tahun

2021 2022 2023
Januari 3,75 3,5 5,75
Februari 3,5 3,5 5,75
Maret 3,5 3,5 5,75
April 3,5 3,5 5,75
Mei 3,5 3,5 5,75
Juni 3,5 3,5 5,75
Juli 3,5 3,5 5,75
Agustus 3,5 3,75 5,75
September 3,5 4,25 5:;75
Oktober 3,5 4,75 6
November 3,5 5,25 6
Desember 3,5 55 6
Rata-rata 8152 4 5,81

Lampiran 05. Uji Statistik Deskriptif

Descriptive Statistics

Minimum Maximum Mean Std. Deviation
EPS 45 -912.60 890.40 9.5956 194.19201
ROE 45 -155.01 60.06 -3.2471 34.54322
Bl Rate 45 3.52 5.81 4.4433 .99719
Harga Saham 45 48 5125 660.98 1121.007
Valid N (listwise) 45

78



Lampiran 06. Hasil Uji Normalitas
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One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 45
Normal Mean .0000000
Parameters®P Std. Deviation 236.50089531
Most Extreme Absolute 144
Differences Positive 144
Negative -.106
Test Statistic 144
Asymp. Sig. (2-tailed)® .020
Monte Carlo Sig. (2- Sig. .020
tailed) 99% Confidence Lower .016
Interval Bound
Upper .023
Bound

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.
d. Lilliefors' method based on 10000 Monte Carlo samples with starting

seed 2000000.



80

Lampiran 07. Hasil Uji Normalitas Setelah Transform Logaritma Natural

pada Variabel Harga saham

One-Sample Kolmogorov-Smirnov Test
Unstandardized

Residual
N 45
Normal Mean .0000000
ParametersaP Std. Deviation 57511833
Most Extreme Absolute .102
Differences Positive 102
Negative -.060
Test Statistic .102
Asymp. Sig. (2-tailed)® .200¢
Monte Carlo Sig. (2- Sig. 270
tailed)® 99% Confidence Lower .258
Interval Bound
Upper .281
Bound

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

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

e. Lilliefors' method based on 10000 Monte Carlo samples with starting
seed 299883525.

Lampiran 08. Hasil Uji Multikolinearitas

Coefficients?
Collinearity Statistics

Model Tolerance VIF

1 EPS 542 1.845
ROE .533 1.876
Bl Rate 971 1.030

a. Dependent Variable: Ln_HargaSaham



Lampiran 09. Hasil Uji Heteroskedastisitas

Coefficients?
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Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 476 .255 1.867 .069
EPS -.004 .002 -.351 - .093
1.718
ROE .002 .001 299 1.453 .154
Bl Rate .003 .055 .008 .052 .959
a. Dependent Variable: ABRESID
Lampiran 10. Hasil Uji Autokorelasi
Model Summary®
R Adjusted R Std. Error of the Durbin-
Model R  Square Square Estimate Watson
1 7732 .598 .568 59579 1.882
a. Predictors: (Constant), Bl Rate, EPS, ROE
b. Dependent Variable: Ln_HargaSaham
Lampiran 11. Hasil Analisis Regresi Linear Berganda
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 6.026 423 14.253 <,001
EPS .025 .004 949 7.054 <,001
ROE 011 .002 .656 4.836 <,001
Bl Rate -.228 .091 -.250 -2.490 .017

a. Dependent Variable: Ln_HargaSaham
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Lampiran 12. Hasil Uji Koefisien Determinasi

Model Summary?®
Model R R Square Adjusted R Square Std. Error of the Estimate
1 A732 .598 .568 .59579
a. Predictors: (Constant), Bl Rate, EPS, ROE
b. Dependent Variable: Ln_HargaSaham

Lampiran 13. Hasil Uji t (parsial)

Coefficients?

Unstandardized Standardized

Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 6.026 423 14.253 <,001
EPS .025 .004 949 7.054 <,001
ROE 011 .002 .656 4.836 <,001
Bl Rate -.228 .091 -.250 -2.490 .017

a. Dependent Variable: Ln_HargaSaham
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