Lampiran 1.Tabel Data Sampel
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LAMPIRAN

No. Kode Saham Nama Perusahaan

1 ADRO Adaro Energy Indonesia Thk.

2 AKRA AKR Corporindo Tbk.

3 AMRT Sumber Alfaria Trijaya Thk.

4 ANTM Aneka Tambang Thk.

5 ASIT Astra International Thk.

6 BBCA Bank Central Asia Tbk.

7 BBNI Bank Negara Indonesia (Persero) Thk.
8 BBRI Bank Rakvat Indonesia (Persero) Tbk.
9 BMRI Bank Mandiri (Persero) Thk.

10 BRPT Barito Pacific Tbk.

11 CPIN Charoen Pokphand Indonesia Thk.
12 EXCL XL Axiata Thk.

13 ICBP Indofood CBP Sukses Makmur Thk.
14 INCO Vale Indonesia Tbk.

15 INDF Indofood Sukses Makmur Tbk.

16 INKP Indah Kiat Pulp & Paper Tbk

18 ITMG Indo Tambangraya Megah Tbk.

19 KLBF Kalbe Farma Tbk

19 MDEKA Merdeka Copper Gold Thbk.

20 PGAS Perusahaan Gas Negara Thk

21 SMGR Semen Indonesia (Persero) Tbk.

22 TLEM Telkom Indonesia (Persero) Thk.

23 TOWR Sarana Menara Nusantara Tbk.

24 UNTR United Tractors Tbk.

25 UNVR Unilever Indonesia Thk.




Lampiran 2.Tabel Tabulasi LQ45

HARGA
KODE | Tahun ROA PBV DER SAHAM
ADRO 2021 13.56 1.13 0.70 2250
2022 26.26 1.21 0.65 3850
2023 17.71 0.67 0.41 2380
2024 23.22 0.86 0.25 2430
AKRA 2021 4.83 0.29 1.08 822
2022 9.12 2.14 1.07 1400
2023 10.18 2.11 1.15 1475
2024 7.24 1.54 1.26 1120
AMRT 2021 7.23 5.61 2.06 1215
2022 9.46 9.59 1.68 2650
2023 10.17 7.75 1.18 2930
2024 8.30 6.69 1.19 2850
ANTM 2021 5.66 2.59 0.58 2250
2022 11.36 2.01 0.42 1985
2023 7.18 1.31 0.37 1705
2024 8:19 1.14 0.38 1525
ASII 2021 6.97 1.07 0.70 5700
2022 9.78 0.95 0.70 5700
2028 9.98 0.91 0.78 5650
2024 9.18 0.73 0.74 4900
BBCA 2021 2.56 4.44 5.03 7300
2022 3.10 o la 4.92 8550
2023 3.46 4.78 4.77 9400
2024 3.78 4.54 4.48 9675
BBNI 2021 1.14 0.99 6.63 3383
2022 1.79 1.23 6.35 4624
2023 1.94 1.30 6.02 5375
2024 1.92 0.97 5.76 4350
BBRI 2021 1.83 2.13 4.75 4110
2022 2.76 247 5.15 4940
2023 3.08 2.74 5.21 5725
2024 3.04 1.91 5.17 4080
BMRI 2021 1.77 0.73 5.93 3512
2022 2.26 0.91 5.78 4962
2023 2.76 1.94 6.12 6050
2024 2.52 1.68 597 5700
BRPT 2021 3.20 1.32 1.17 855
2022 0.35 1.22 1.48 755
2023 0.98 1.96 1.47 1330
2024 1.16 1.27 1.51 920
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HARGA
KODE | Tahun ROA PBV DER SAHAM
CPIN 2021 10.21 3.88 0.41 5950
2022 7.35 3.52 0.51 5650
2023 5.66 3.05 0.52 5025
2024 8.68 2.58 0.41 4760
EXCL 2021 1.77 1.69 2.62 3170
2022 1.28 1.04 2.39 2140
2023 1.46 0.99 2.31 2000
2024 2.14 1.13 2.29 2250
ICBP 2021 7.64 1.85 1.16 8700
2022 3.68 2.03 1.01 10000
2023 7.10 1.99 0.92 10575
2024 6.45 1.98 0.88 11375
INCO 2021 6.70 1.49 0.15 4611
2022 7.54 1.89 0.13 6995
2023 9.38 1.07 0.14 4246
2024 1.82 0.86 0.16 3620
INDF 2021 6.25 0.64 1.07 6325
2022 5.09 0.63 0.93 6725
2023 6:16 0.56 0.86 6450
2024 6.48 0.62 0.85 7700
INKP 2021 5.87 0.63 0.89 7825
2022 8.89 0.55 0.72 8725
2023 4.06 0.49 0.69 8325
2024 3.60 0.36 0.84 6800
ITMG 2021 28.53 1.34 0.39 20400
2022 45.43 1.45 0.35 39025
2023 22.84 1.05 0.22 25650
2024 15.61 0.97 0.24 26700
KLBF 2021 12.59 3.56 0.21 1615
2022 12.66 4.43 0.23 2090
2023 10.27 3.26 0.17 1610
2024 11.03 2.59 0.20 1360
MDKA 2021 2.61 7.82 0.64 3795
2022 1.67 3.15 0.91 4120
2023 0.11 1.53 0.80 2700
2024 1.88 0.84 0.80 1615
PGAS 2021 4.85 0.71 4.85 1375
2022 5.58 0.80 1.09 1760
2023 5.71 0.50 0.86 1130
2024 6.85 0.65 0.75 1590
SMGR 2021 2.72 1.08 0.92 7230
2022 3.01 0.94 0.76 6575
2023 2.81 0.90 0.71 6400
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HARGA
KODE | Tahun ROA PBV DER SAHAM
2024 1.00 0.46 0.55 3290
TLKM 2021 12.25 2.75 0.91 4040
2022 10.06 2.49 0.84 3750
2023 11.22 2.50 0.83 3950
2024 10.25 1.65 0.84 2710
TOWR 2021 5.24 4.76 4.46 1125
2022 533 3.89 3.55 1100
2023 4.83 3.06 3.14 990
2024 4.32 1.74 3.06 655
UNTR 2021 9.42 1.15 0.57 22150
2022 16.37 1.09 0.57 26075
2023 14.37 1.00 0.83 22625
2024 11.87 1.02 0.73 26775
UNVR 2021 30.20 36.28 341 4110
2022 29.29 44.86 3.58 4700
2023 28.81 39.83 3.93 3530
2024 20.99 33.46 6.47 1885
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Lampiran 3. Hasil Uji Deskriptif
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Descriptive Statistics

N MMintmum |[Maximum Mean 5td. Deviatios
ROA 100 11 4543 8.1882 7.74170
PEWV 100 29 44 86 3 4868 745121
DER 100 13 6.63 18725 1.93540
[Harga Saham 100 B35 39025 590525 |66E6.915
Valid N (listwise) (100
Lampiran 4. Hasil UJi Asumsi Klasik
1. Hasil Uji Normalitas
Unstandardized

One-Sample Kolmogorov-Smirnov Test [Residual

N 100

Normal Parametersa®? Mean 0000000

Std. Deviation

531906494323

Most Extreme Differences [Absolute 120
Positive 120
Negative -081
Test Statistic 120
Asymp. Sig. (2-tailed) .001¢
Exact S1g. (2-tailed) 1103
Point Probability 000

a. Test distribution 15 Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.




2. Hasil Uji Multikolinearitas

Coefficients?
Collinearity Statistics
Model Tolerance [VIF
1 ROA (522 1.084
PBYV 524 1.082
DER. 597 1.003

a. Dependent Variable: Harga Saham

Collinearity Diagnostics®

‘Variance Proportions
Model [Dimension [Eigenvalue (Condition Index|(Constant) [ROA PBV DER
1 1 2300 1.000 204 204 07 .00
2 1.000 1.516 00 200 .00 .99
3 569 [2.011 07 04 .90 .00
4 1131 14.189 .89 .82 .02 .00
a. Dependent Variable: Harga Saham
3. Hasil Uji Autokorelasi
Model Summarv®?
Adjusted R Std. Error of the
Model R R Square |Square [Estimate Durbin-Watson
1 8142 663 652 38754 1.845
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4. Heteroskedastisitas

Scatterplot

Dependent Variable: Harga Saham
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Regression Standardized Predicted Value

Lampiran 5. Hasil Uji Regresi Linear Berganda dan Uji T
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Coefficients?
Standardized
Unstandardized Coefficients |Coefficients
Model B Std. Error Beta t S1g.
1 (Constant) |[7.813 096 81635 000
ROA 318 051 352 6.267 000
PEV - 156 032 - 167 -2.982 004
DER 000 000 - 789 -14.623 000
a. Dependent Variable: Harga Saham
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