LAMPIRAN

Lampiran 01. Data ROA, dan DER Terhadap Harga Saham Pada Sub Sektor
Logistik dan Pengantaran yang terdaftar di Bursa Efek Indonesia Tahun 2022-

2024

No | Nama Emiten Tahun | ROA (%) | DER (%) Harga Saham
2022 28,40 78,40 1935

1 SMDR 2023 8,80 83,40 320
2024 5,97 77,20 268

2022 32,10 97,88 1945

2 TMAS 2023 20,03 57,52 156
2024 16,36 54,20 138

2022 3,30 12,04 108

3 JAYA 2023 6,14 37,09 114
2024 2,80 77,68 94

2022 19,34 12,00 310

4 NELLY 2023 27,61 14,00 486
2024 22,05 21,00 442

2022 1,15 15,04 50

5 PURA 2023 0,72 16,39 50
2024 0,93 22,50 12

2022 17,89 21,00 218

6 HAIS 2023 17,77 37,00 216
2024 10,10 57,00 214

2022 -6,02 30,00 100

7 TRUK 2023 -5,30 27,93 86
2024 -8,03 25,30 84

2022 1,36 25,00 310

8 TNCA 2023 0,82 22,00 193
2024 0,73 24,00 197

2022 3,23 20,57 170

9 MITI 2023 9,68 13,56 190
2024 2,31 13,60 148

2022 1,87 | 4166,39 70

10 SDMU 2023 21,44 307,22 50
2024 1,04 339,01 26
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2022 -0,14 9,30 181
11 KJEN 2023 0,03 6,80 89
2024 0,16 7,10 206
2022 0,33 48,00 740
12 SAPX 2023 0,36 83,00 1190
2024 0,25 93,00 1490
2022 10,00 | 139,07 50
13 BLTA 2023 14,74 82,89 50
2024 2,36 | 132,14 21
2022 -11,57 55,56 50
14 MIRA 2023 -4,19 50,38 7
2024 -3,67 54,35 9
2022 12,83 | 106,06 290
15 AKSI 2023 3,66 70,51 156
2024 -6,48 76,47 273
2022 11,55 24,06 136
16 PPGL 2023 8,78 36,43 102
2024 4,98 77,77 104
2022 20,00 2,40 298
17 HATM 2023 19,00 20,34 266
2024 10,00 41,43 284
2022 5,37 14,39 214
18 ELPI 2023 6,82 26,41 281
2024 9,98 25,59 354
2022 6,13 59,54 126
19 RCCC 2023 3,98 | 106,24 120
2024 3,91 | 148,22 350




Lampiran 02. Hasil Uji Statistik Deskriptif
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Y X1 X2
Mean 283.1053 5.654070 129.8246
Median 170.0000 2.360000 37.00000
Maximum 1945.000 32.10000 4166.000
Minimum 7.000000 -11.57000 2.000000
Std.Dev 407.8468 9.350371 547.6991
Skewness 3.038707 0.960541 7.206795
Kurtosis 11.81031 3.496500 53.60722
Jarque-Bera 272.0719 9.350534 6576.001
Probability 0.000000 0.009323 0.000000
Sum 16137.00 322.2820 7400.000
Sum Sq. Dev, 9314985. 4896.049 16798562
Observations 57 57 57




Lampiran 03. Hasil Output Eviews 12.0 Uji Estimasi Model

1. Uji Chow

Redundant Fixed Effects Tests
Equation: Untitled
Test cross-section fixed effects

Effects Test Statistic d.f. Prob.
Cross-section F 3.559552 (18,36) 0.0006
Cross-section Chi-square 58.275107 18 0.0000

2. Uji Hausman

Correlated Random Effects - Hausman Test
Equation: Untitled
Test cross-section random effects

Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob.

Cross-section random 5.886545 2 0.0527

3. Uji Lagrange Multiplier

Lagrange Multiplier Tests for Random Effects

Null hypotheses: No effects

Alternative hypotheses: Two-sided (Breusch-Pagan) and one-sided
(all others) alternatives

Test Hypothesis
Cross-section Time Both

Breusch-Pagan 7.290867 0.099202 7.390069
(0.0069) (0.7528) (0.0066)
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Lampiran 04. Hasil Output Eviews 12.0 Uji Asumsi Klasik

1. Uji Normalitas

10

Series: Standardized Residuals

Sample 2022 2024
8

Observations 57

Mean -1.42e-15

Median 0.077428
Maximum 2.568536
Minimum -2.556765
Std. Dev. 1.086449
Skewness -0.272268
Kurtosis 3.220658
H B Bl
0 1 2

Jarque-Bera  0.819872
Probability 0.663693
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2. Uji Multikolinearitas

X1 X2
X1 1.000000 -0.035541
X2 -0:035541 1.000000

3. Uji Heteroskedastisitas
3

N I N A/\ N

Voo

-1

-2

-3
o o o o N o~ AN N N ()] N N ()] N N (o]
o (gl o o (o] o (o] (o] (@] AN N o o o o o o o (gl
— (gl o < (o] ™~ (@)} o i (o] o < N (o] ™~ (o] (@)

i i i i i i i i i i
—— LN_Y Residuals

4. Uji Autokorelasi

R-squared 0.199016 Mean dependent var 1.563214

Adjusted R-squared 0.169350 S.D. dependent var 0.591175

S.E. of regression 0.538797 Sum squared resid 15.67631

F-statistic 6.708559 Durbin-Watson stat 1.562829

Prob(F-statistic) 0.002499
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Lampiran 05. Hasil Output Eviews 12.0 Uji Regresi Data Panel Model REM

Variable Coefficient Std. Error t-Statistic Prob.
C 4.703998 0.242006 19.43756 0.0000
X1 0.050782 0.013965 3.636386 0.0006

X2 0.000229 0.000167 1.374063 0.1751




