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Lampiran 01. Data Return On Asset (ROA)
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Kode Nama Perusahaan Tahun Laba bersih setelah pajak Total Aktiva/Asset ROA
2020| Rp 162.072.984.000.00 | Rp  1.986.711.872.000.00 0.081578505
DVLA Darya-Varia Laboratoria Tbk. 2021| Rp 146.725.628.000.00 | Rp  2.085.904.980.000.00 0.070341473
2022| Rp 149.375.011.000.00 | Rp  2.009.139.485.000.00 0.074347755
2023| Rp 146.336.365.000.00 | Rp 2.042.171.821.000.00 0.071657225
2024( Rp 156.147.303.000.00 | Rp 2.161.538.138.000.00 0.072238977]
2020| Rp 2.799.622.515.814.00 | Rp  22.564.300.317.374.00 0.124073092
KLBF Kalbe Farma Tbk 2021 Rp 3.232.007.683.281.00 [ Rp  25.666.635.156.271.00 0.125922532
2022( Rp 3.450.083.412.291.00 | Rp  27.241.313.025.674.00 0.12664894
2023| Rp 2.778.404.819.501.00 | Rp  27.057.568.182.323.00 0.102684942]
2024| Rp 3.246.569.754.197.00 | Rp  29.429.727.898.195.00 0.110315996
2020{ Rp 71.902.263.00 | Rp 929.901.046.00 0.077322489]
MERK Merck Tbk. 2021| Rp 131.660.834.00 | Rp 1.026.266.866.00 0.128291031
2022( Rp 179.837.759.00 | Rp 1.037.647.240.00 0.173313003
2023| Rp 178.240.003.00 | Rp 957.814.110.00 0.186090392
2024| Rp 153.463.416.00 | Rp 956.936.728.00 0.160369449
2020 Rp 48.665.150.000.00 | Rp 1.915.989.375.000.00 0.025399488
PEHA Phapros Tbk 2021 Rp 11.296.951.000.00 | Rp 1.838.539.299.000.00 0.006144525
2022| Rp 27.395.254.000.00 | Rp  1.806.280.965.000.00 0.015166663
2023| Rp 6.012.112.000.00 [ Rp  1.765.887.592.000.00 0.003404584
2020| Rp 934.016.000.000.00 | Rp ~ 3.849.516.000.000.00 0.242632061
SIDO Industri Jamu dan Farmasi Sido Muncul Tb] 2021| Rp 1.260.898.000.000.00 | Rp  4.068.970.000.000.00 0.30988137
2022| Rp 1.104.714.000.000.00 | Rp  4.081.442.000.000.00 0.270667573
2023| Rp 950.648.000.000.00 [ Rp  3.890.706.000.000.00 0.244338174
2024| Rp 1.171.026.000.000.00 | Rp  3.939.625.000.000.00 0.297243012
2020| Rp 172.200.000.000.00 | Rp  4.180.243.000.000.00 0.041193777
SOHO Soho Global Health Tbk 2021| Rp 551.091.000.000.00 [ Rp  4.021.919.000.000.00 0.137021904
2022| Rp 357.015.000.000.00 | Rp  4.474.599.000.000.00 0.079787038
2023| Rp 371.341.000.000.00 [ Rp  4.746.960.000.000.00 0.078227118
2024| Rp 462.651.000.000.00 | Rp  5.412.023.000.000.00 0.085485779
2020| Rp 834.369.751.682.00 | Rp ~ 9.104.657.533.366.00 0.09164208
TSPC Tempo Scan Pacific Tbk. 2021| Rp 877.817.637.643.00 | Rp  9.644.326.662.784.00 0.091019069
2022| Rp 1.037.527.882.044.00 | Rp  11.328.974.079.150.00 0.091581804
2023| Rp 1.250.247.953.060.00 | Rp  11.315.730.833.410.00 0.110487601
2024| Rp 1.548.405.297.394.00 | Rp  12.489.189.257.954.00 0.123979649]




Lampiran 02. Data Debt to Equity Ratio (DER)
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Kode Nama Perusahaan Tahun Total Hutang (liabilitas) Ekuitas DER
2020[ Rp  660.424.729.000.00 | Rp 1.326.287.143.000.00 0.497950035
DVLA _ |Darya-Varia Laboratoria Tbk. 2021 Rp  705.106.719.000.00 | Rp 1.380.798.261.000.00 0.510651511
2022 Rp  605.518.904.000.00 | Rp  1.403.620.581.000.00 0.431397852
2023 Rp  637.739.728.000.00 | Rp  1.404.432.093.000.00 0.454090825
2024 Rp  712.565.630.000.00 | Rp  1.448.972.508.000.00 0.49177305
2020 Rp 4.288.218.173.294.00 | Rp 18.276.082.144.080.00 0.234635527
KLBF _ |Kalbe Farma Tbk 2021 Rp 4.400.757.363.148.00 | Rp 21.265.877.793.123.00 0.206939841
2022 Rp 5.143.984.823.285.00 | Rp 22.097.328.202.389.00 0.232787637
2023 Rp 3.937.546.172.108.00 | Rp 23.120.022.010.215.00 0.170308928
2024 Rp 4.839.294.087.709.00 | Rp 24.590.433.810.486.00 0.1967958
2020| Rp 317.218.021.00 | Rp 612.683.025.00 0.51775226
MERK |Merck Tbk. 2021 Rp 342.223.078.00 | Rp 684.043.788.00 0.50029411
2022| Rp 280.405.591.00 | Rp 757.241.649.00 0.37029869
2023| Rp 161.935.317.00 | Rp 795.878.793.00 0.20346731
2024| Rp 149.663.172.00 | Rp 807.273.556.00 0.185393379
2020( Rp 1.175.080.321.000.00 | Rp  740.909.054.000.00 1.585998058
PEHA  [Phapros Tbk 2021| Rp 1.097.562.036.000.00 | Rp  740.977.263.000.00 1.481235783
2022 Rp 1.034.464.891.000.00 | Rp  771.816.074.000.00 1.340299750
2023[ Rp  995.560.359.000.00 | Rp  770.327.233.000.00 1.292386296
2020[ Rp  627.776.000.000.00 | Rp 3.221.740.000.000.00 0.194856196
SIDO  [Industri Jamu dan Farmasi Sido Muncul Tbk 2021 Rp  597.785.000.000.00 | Rp  3.471.185.000.000.00 0.172213524
2022 Rp  575.967.000.000.00 | Rp 3.505.475.000.000.00 0.16430498
2023[ Rp_ 504.765.000.000.00 | Rp  3.385.941.000.000.00 0.149076726
2024 Rp  451.781.000.000.00 | Rp  3.487.844.000.000.00 0.129530162
2020 Rp 1.974.141.000.000.00 | Rp  2.206.102.000.000.00 0.894854816
SOHO _ [Soho Global Health Tbk 2021 Rp 1.813.628.000.000.00 | Rp  2.208.291.000.000.00 0.821281253
2022| Rp 2.047.044.000.000.00 | Rp  2.427.555.000.000.00 0.843253397
2023| Rp  2.347.862.000.000.00 | Rp 2.399.098.000.000.00 0.978643640
2024 Rp 2.696.807.000.000.00 | Rp  2.715.216.000.000.00 0.993220061
2020 Rp 2.727.421.825.611.00 | Rp  6.377.235.707.755.00 0.427680887
TSPC _ |Tempo Scan Pacific Tbk. 2021 Rp 2.769.022.665.619.00 | Rp  6.875.303.997.165.00 0.402749125
2022 Rp 3.778.216.973.720.00 | Rp  7.550.757.105.430.00 0.500375912
2023| Rp 3.250.094.041.108.00 | Rp  8.065.636.792.302.00 0.402955665
2024 Rp 3.338.362.695.157.00 | Rp  9.150.826.562.797.00 0.364815426




Lampiran 03. Data Dividend Payout Ratio (DPR)
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2020| Rp 119.840.000.000.00 | Rp 162.072.984.000.00 0.739419964
DVLA  |Darya-Varia Laboratoria Tbk. 2021 Rp 125.440.000.000.00 | Rp 146.725.628.000.00 0.854929038
2022| Rp 125.440.000.000.00 | Rp 149.375.011.000.00 0.839765629
2023| Rp 135.520.000.000.00 | Rp 146.336.365.000.00 0.926085597
2024| Rp 120.960.000.000.00 | Rp 156.147.303.000.00 0.774653149
2020| Rp  1.252.291.241.746.00 | Rp  2.799.622.515.814.00 0.447307176
KLBF _ [Kalbe Farma Tbk 2021| Rp 1.372.742.724.917.00 | Rp  3.232.007.683.281.00 0.424733744
2022| Rp  1.696.987.952.180.00 | Rp 3.450.083.412.291.00 0.491868674
2023 Rp  1.839.126.426.923.00 | Rp 2.778.404.819.501.00 0.661936092
2024| Rp  1.499.821.066.311.00 | Rp 3.246.569.754.197.00 0.461970997
2020| Rp 58.240.000.00 | Rp 71.902.263.00 0.809988414
MERK [Merck Tbk. 2021 Rp 54.656.000.00 | Rp 131.660.834.00 0.415127250
2022| Rp 107.520.000.00 | Rp 179.837.759.00 0.597872219
2023| Rp 143.360.000.00 | Rp 178.240.003.00 0.804308784
2024| Rp 143.360.000.00 | Rp 153.463.416.00 0.934164009
2020| Rp 71.425.200.000.00 | Rp 48.665.150.000.00 1.467686835
PEHA _ [Phapros Tbk 2021 Rp 19.395.150.000.00 | Rp 11.296.951.000.00 1.716848201
2022| Rp 6.644.400.000.00 [ Rp 27.395.254.000.00 0.242538361
2023| Rp 11.853.479.000.00 | Rp 6.012.112.000.00 1.971599830
2020] Rp ~ 773.988.000.000.00 | Rp  934.016.000.000.00 0.828666747
SIDO  |Industri Jamu dan Farmasi Sido Muncul Tbk 2021] Rp 1.018.142.000.000.00 | Rp  1.260.898.000.000.00 0.807473721
2022| Rp  1.086.000.000.000.00 | Rp 1.104.714.000.000.00 0.983059869
2023| Rp  1.068.000.000.000.00 | Rp  950.648.000.000.00 1.123444219
2024| Rp  1.080.000.000.000.00 | Rp  1.171.026.000.000.00 0.922268165
2020| Rp 13.271.000.000.00 | Rp 172.200.000.000.00 0.077067364
SOHO _ |Soho Global Health Tbk 2021 Rp  299.524.000.000.00 | Rp 551.091.000.000.00 0.543510963
2022| Rp 149.762.000.000.00 | Rp ~ 357.015.000.000.00 0.419483775
2023| Rp  399.788.000.000.00 | Rp  371.341.000.000.00 1.076606138
2024| Rp 152.300.000.000.00 | Rp ~ 462.651.000.000.00 0.329189821
2020] Rp  225.000.000.000.00 | Rp 834.369.751.682.00 0.269664618
TSPC _ [Tempo Scan Pacific Tbk. 2021] Rp  360.197.286.000.00 | Rp 877.817.637.643.00 0.410332705
2022 Rp  338.239.822.500.00 | Rp 1.037.527.882.044.00 0.326005526
2023| Rp  676.479.645.000.00 | Rp 1.250.247.953.060.00 0.541076387
2024 Rp  450.986.430.000.00 | Rp 1.548.405.297.394.00 0.291258646




Lampiran 04. Data Input SPSS

@ INPUT DATA ASTAWA.sav [DataSet2] - IBM SPS5 Statistics Data Editor (Trial Mode)

File

wmEHE [ v

Edit

Wiew

Data Transform  Analyze

Graphs

Utilities

Extensions

Window

=20 A BE G

Helj

[ |
& w1 & x2 & uz FY  FSorRTY P RES 1 ¢ ABSRES  var
1 .08 50 74 2420 1.62 00515 01
2 07 51 85 2750 1.62 .00991 01
3 o7 43 B4 2370 1.61 00578 01
4 07 A5 a3 1665 1.60 -00021 .00
5 07 49 I7 1600 1.61 -.00254 .00
[6 | A2 23 45 1480 162 -00847 01
7 A3 21 42 1615 1.62 -00772 01
8 A3 23 49 2080 1.62 -.00200 .00
9 A0 AT 56 1610 1.61 -00483 .00
10 A1 20 A6 1360 1.62 -.01008 .01
11 .08 52 81 3280 1.62 01418 01
12 A3 50 42 3690 1.64 01042 01
13 A7 ar 50 4750 1.64 02498 02
14 19 20 80 4180 1.62 02510 03
15 A6 A9 a3 3600 1.61 02108 02
16 03 1.59 147 1695 1.58 01096 01
17 .01 1.48 172 1105 1.56 00037 .00
18 02 1.34 24 685 163 - 01964 02
19 .00 1.29 197 640 153 - 01777 02
20 24 19 83 805 1.58 -00798 01
21 31 A7 81 865 1.58 -.00590 .01
22 27 A6 98 755 157 -00876 01
#2 INPUT DATA ASTAWA sav [DataSet?] - IBM SPSS Statistics Data Editor (Trial Mode)
File Edit View Data Transform Analyze Graphs  Utilities Extensions Window  Help
3 =2z (4]
BEHE I e~ BLE A BT
[ |
& &2 &3 &y Fsorry @ RES 1 & ABS RES e
23 24 A5 112 525 1.56 -01425 .01
24 30 A3 92 590 157 -01067 .01
25 04 89 08 4600 1.66 00281 .00
26 A4 82 54 6375 1.66 03422 03
27 08 84 42 5425 1.66 02114 02
28 .08 98 1.08 500 1.58 -.00863 .01
29 09 89 33 635 1.62 01637 02
30 .09 43 27 1400 1.63 -.01329 .01
k| 09 A0 A1 1500 1.62 - 00956 .01
3 .09 50 33 1410 1.63 -.01166 .01
33 A A0 54 1835 1.62 -.00319 .00
34 A2 36 29 2500 1.63 -.00261 .00
35
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Lampiran 05. Output SPSS

Analisis Statistik Deskriptif

Descriptive Statistics

[ Minimum  Maximum Mean Std. Deviation
ROA 34 003 310 11854 078348
DER 34 130 1.586 .53b54 AQ8278
DFR 34 077 1.872 72153 413954
Harga Saham 34 500 6375 2126.62 1525.971
Valid M (listwise) 34

Uji Normalitas (Kolmogorov Smirnov)

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 34
Normal Parameters®° Mean .0000000
Std. Deviation .01363438
Most Extreme Differences Absolute 147
Positive 147
Negative -.086
Test Statistic 147
Asymp. Sig. (2-tailed) .062°¢

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.
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Uji Normalitas (P-P Plot)

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Harga Saham
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Uji Multikolinearitas
Coefficients?®
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 1.664 .010 172174 .000
ROA -.084 .047 -222 -1.778 .086 449 2.225
DER .005 .010 .062 467 .644 .397 2.522
DPR -.063 .007 -.882  -9.466 .000 .804 1.244

a. Dependent Variable: Harga Saham



Uji Heteroskedastisitas (Uji Glejser)

Coefficients?
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Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) .002 .005 448 .658
ROA .048 .026 480 1.886 .069
DER .010 .005 .541 1.998 .055
DPR -.004 .004 -.201 -1.055 .300

a. Dependent Variable: ABS_RES

Regression Studentized Residual

Uji Heteroskedastisitas (Scatterplot)

Scatterplot

Dependent Variable: Harga Saham

2 -1 o

Regression Standardized Predicted Value



Uji Autokorelasi (Durbin Watson)

Model Summary®

91

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .8892 79 770 .01430 1.680
a. Predictors: (Constant), DPR, ROA, DER
b. Dependent Variable: Harga Saham
k=3
N dL dU
34 1,270 1,651
Analisis Regresi Linear Berganda
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 1.664 .010 172.174 .000
ROA -.084 .047 -.222 -1.778 .086
DER .005 .010 .062 467 .644
DPR -.063 .007 -.882 -9.466 .000

a. Dependent Variable:

Harga Saham
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Uji Parsial (t)
Coefficients?®
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t
1 (Constant) 1.664 .010 172.174 .000
ROA -.084 .047 -.222 -1.778 .086
DER .005 .010 .062 467 .644
DPR -.063 .007 -.882 -9.466 .000
a. Dependent Variable: Harga Saham
Uji Simultan (f)
ANOVA?
Model Sum of Squares df Mean Square F
1 Regression .023 3 .008 37.786 .000°
Residual .006 30 .000
Total .029 33
a. Dependent Variable: Harga Saham
b. Predictors: (Constant), DPR, ROA, DER
Uji Koefisien Determinasi (12)
Model Summary®
Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .8892 791 770 .01430 .680

a. Predictors: (Constant), DPR, ROA, DER
b. Dependent Variable: Harga Saham
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