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LAMPI ~RAN 

Lampi~ran 1. Tabu~lasi ~ Data 

No Nama Bank  Kode~ 
Bank  Tahu~n 

Volati~li~tas 
Harga 

Saham (Y) 

Gove~rnanc
e~ 

Di~sclosu~re~ 
(X1) 

Ri~sk 
Di~sclosu~r

e~ (X2) 

Compli~ance~ 
Di~sclosu~re~ 

(X3) 

Ke~bi~jakan 
Di~vi~de~n (X4) 

Opi~ni~ 
Au~di~t (Z) 

1 PT Bank Ce~ntral 
Asi ~a Tbk BBCA 

2020 0.480 0.393 0.364 0.500 0.482 1 
2021 0.331 0.411 0.455 0.600 0.569 1 
2022 0.293 0.446 0.545 0.700 0.621 1 
2023 0.166 0.482 0.636 0.700 0.784 1 
2024 0.221 0.446 0.545 0.600 0.607 1 

2 PT Bank Mandi~ri~ 
(Pe~rse~ro) Tbk BMRI~ 

2020 0.378 0.393 0.364 0.500 0.481 1 
2021 0.205 0.429 0.655 0.600 0.566 1 
2022 0.455 0.411 0.555 0.500 0.317 1 
2023 0.628 0.393 0.445 0.400 0.297 1 
2024 0.310 0.446 0.655 0.600 0.592 1 

3 
Bank Rakyat 

I~ndone~si~a 
(Pe~rse~ro) Tbk 

BBRI~ 

2020 0.232 0.411 0.655 0.600 0.606 1 
2021 0.288 0.393 0.636 0.600 0.516 1 
2022 0.202 0.411 0.664 0.600 0.616 1 
2023 0.273 0.429 0.555 0.600 0.524 1 
2024 0.447 0.411 0.445 0.500 0.499 1 

4 
Bank Ne~gara 

I~ndone~si~a 
(Pe~rse~ro) Tbk 

BBNI~ 

2020 0.392 0.411 0.664 0.500 0.352 1 
2021 0.477 0.393 0.555 0.400 0.250 1 
2022 0.382 0.429 0.655 0.500 0.349 1 
2023 0.632 0.393 0.445 0.400 0.250 1 
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No Nama Bank  Kode~ 
Bank  Tahu~n 

Volati~li~tas 
Harga 

Saham (Y) 

Gove~rnanc
e~ 

Di~sclosu~re~ 
(X1) 

Ri~sk 
Di~sclosu~r

e~ (X2) 

Compli~ance~ 
Di~sclosu~re~ 

(X3) 
Ke~bi~jakan 

Di~vi~de~n (X4) 
Opi~ni~ 

Au~di~t (Z) 

2024 0.366 0.446 0.555 0.600 0.487 1 

5 Bank Danamon 
I~ndone~si~a Tbk BDMN 

2020 0.394 0.393 0.364 0.500 0.350 0 
2021 0.394 0.393 0.364 0.500 0.350 0 
2022 0.373 0.393 0.455 0.500 0.350 0 
2023 0.266 0.411 0.545 0.600 0.350 1 
2024 0.379 0.393 0.436 0.500 0.360 1 

6 Bank OCBC 
NI~SP Tbk NI~SP 

2020 0.601 0.357 0.445 0.400 0.221 0 
2021 0.420 0.393 0.545 0.500 0.400 0 
2022 0.473 0.393 0.536 0.500 0.370 0 
2023 0.355 0.411 0.655 0.600 0.404 0 
2024 0.205 0.446 0.736 0.700 0.500 0 

7 
PT Bank 
Maybank 

I~ndone~si~a Tbk 
BNI~I~ 

2020 0.556 0.411 0.455 0.500 0.294 0 
2021 0.345 0.446 0.645 0.600 0.333 0 
2022 0.418 0.393 0.536 0.700 0.350 0 
2023 0.400 0.411 0.545 0.600 0.391 0 
2024 0.263 0.446 0.655 0.600 0.677 0 

8 PT Bank CI~MB 
Ni ~aga Tbk BNGA 

2020 0.689 0.357 0.455 0.500 0.344 0 
2021 0.320 0.411 0.655 0.600 0.523 0 
2022 0.305 0.393 0.645 0.600 0.586 0 
2023 0.606 0.357 0.455 0.500 0.451 0 
2024 0.292 0.429 0.655 0.600 0.693 0 

9 ME~GA 2020 0.373 0.375 0.555         0.400          0.402  0 
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No Nama Bank  Kode~ 
Bank  Tahu~n 

Volati~li~tas 
Harga 

Saham (Y) 

Gove~rnanc
e~ 

Di~sclosu~re~ 
(X1) 

Ri~sk 
Di~sclosu~r

e~ (X2) 

Compli~ance~ 
Di~sclosu~re~ 

(X3) 
Ke~bi~jakan 

Di~vi~de~n (X4) 
Opi~ni~ 

Au~di~t (Z) 

PT Bank Me~ga 
Tbk 

2021 0.266 0.429 0.645         0.500          0.591  0 
2022 0.379 0.446 0.545         0.500          0.418  1 
2023 0.601 0.464 0.436         0.600          0.395  1 
2024 0.420 0.482 0.645         0.700          0.598  1 

10 
PT Bank 

Tabu~ngan Ne~gara 
(Pe~rse~ro) Tbk 

BBTN 

2020 0.355 0.421 0.417         0.400          0.432  0 
2021 0.205 0.431 0.585 0.500         0.523  0 
2022 0.556 0.441 0.357 0.400         0.467  0 
2023 0.345 0.450 0.500 0.500         0.634  0 
2024 0.418 0.426 0.438 0.400         0.545  0 
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Lampi ~ran 2. Hasi~l Pe~ngu~ji~an STATA  

U~ji~ Stati ~sti ~k De ~skri~pti~f 

 
U~ji~ Common E ~ffe~ct Mode~l 
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U~ji~ Fi~xe~d E~ffe~ct Mode ~l  

 
 

U~ji~ Random E ~ffe~ct Mode~l  
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U~ji~ Chow  

 
 

U~ji~ Hau ~sman 

 
 

U~ji~ Lagrange~ Mu ~lti~pi ~e~r 

 
U~ji~ Normali ~tas 

 
U~ji~ Mu ~lti~koli ~ni ~e~ri~tas 

 
 

U~ji~ He~te ~roske ~dasti~si~tas 
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U~ji~ Au~tokore ~lasi~ 

 
 
U~ji~ Re~gre~si~ Mode~rasi~ 

 
 


