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Lampiran 01.  Daftar Sampel Penelitian 

NO NAMA PERUSAHAAN WEBSITE SUBSEKTOR 

1 Bank Rakyat Indonesia Agroniaga Tbk (AGRO) www.idx.co.id Perbankan 

2 Bank MNC Internasional Tbk (BABP) www.idx.co.id Perbankan 

3 Bank Central Asia Tbk (BBCA) www.idx.co.id Perbankan 

4 Bank Harda Internasional Tbk (BBHI) www.idx.co.id Perbankan 

5 Bank Bukopin Tbk (BBKP) www.idx.co.id Perbankan 

6 Bank Agris Tbk (AGRS) www.idx.co.id Perbankan 

7 Bank Mestika Dharma Tbk (BBMD) www.idx.co.id Perbankan 

8 Bank Negara Indonesia (Persero) Tbk (BBNI)  www.idx.co.id Perbankan 

9 Bank Rakyat Indonesia (Persero) Tbk (BBRI) www.idx.co.id Perbankan 

10 Bank Tabungan Negara (Persero) Tbk (BBTN) www.idx.co.id Perbankan 

11 Bank Yudha Bhakti Tbk (BBYB) www.idx.co.id Perbankan 

12 Bank Jtrust Indonesia Tbk (BCIC) www.idx.co.id Perbankan 

13 Bank Danamon Indonesia Tbk (BDMN) www.idx.co.id Perbankan 

14 Bank Pembangunan Daerah Banten Tbk (BEKS) www.idx.co.id Perbankan 

15 Bank Ganesha Tbk (BGTG) www.idx.co.id Perbankan 

16 Bank Ina Perdana Tbk (BINA) www.idx.co.id Perbankan 

17 Bank Pembangunan Daerah Jawa Barat Tbk 

(BJBR) 

www.idx.co.id Perbankan 

18 Bank Pembangunan Daerah Jawa Timur Tbk 

(BJTM) 

www.idx.co.id Perbankan 

19 Bank QNB Indonesia Tbk (BKSW) www.idx.co.id Perbankan 

20 Bank Maspion Indonesia Tbk (BMAS) www.idx.co.id Perbankan 

21 Bank Mandiri (Persero) Tbk (BMRI) www.idx.co.id Perbankan 

22 Bank Bumi Arta Tbk (BNBA) www.idx.co.id Perbankan 

23 Bank CIMB Niaga Tbk (BNGA) www.idx.co.id Perbankan 

24 Bank Maybank Indonesia Tbk (BNII) www.idx.co.id Perbankan 

25 Bank Permata Tbk (BNLI) www.idx.co.id Perbankan 

26 Bank BRIsyariah Tbk (BRIS) www.idx.co.id Perbankan 
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Lampiran 02. Daftar Sampel Penelitian (Lanjutan) 

27 Bank Sinarmas Tbk (BSIM) www.idx.co.id Perbankan 

28 Bank Of India Indonesia Tbk (BSWD) www.idx.co.id Perbankan 

29 Bank Tabungan Pensiunan Nasional Tbk (BTPN) www.idx.co.id Perbankan 

30 Bank Tabungan Pensiunan Nasional Syariah Tbk (BTPS) www.idx.co.id Perbankan 

31 Bank Dinar Indonesia Tbk (DNAR) www.idx.co.id Perbankan 

32 Bank China Contruction Tbk (MCOR) www.idx.co.id Perbankan 

33 Bank Mega Tbk (MEGA) www.idx.co.id Perbankan 

34 Bank OCBC NISP Tbk (NISP) www.idx.co.id Perbankan 

35 Bank Pan Indonesia Tbk (PNBN) www.idx.co.id Perbankan 

36 Bank Panin Dubai Syariah Tbk (PNBS) www.idx.co.id Perbankan 

37 Bank Woori Saudara Indonesia 1906 Tbk (SDRA) www.idx.co.id Perbankan 

38 Asuransi Bina Dana Arta Tbk (ABDA) www.idx.co.id Asuransi 

39 Asurnsi Harta Aman Pratama Tbk (AHAP) www.idx.co.id Asuransi 

40 Asuransi Multi Artha Guna Tbk (AMAG) www.idx.co.id Asuransi 

41 Asuransi Bintang Tbk (ASBI) www.idx.co.id Asuransi 

42 Asuransi Dayin Mitra Tbk (ASDM) www.idx.co.id Asuransi 

43 ARTO www.idx.co.id Asuransi 

44 Asruransi Ramayana Tbk (ASRM) www.idx.co.id Asuransi 

45 Asuransi Jiwa Sinarmas MSIG Tbk (LIFE) www.idx.co.id Asuransi 

46 Lippo General Insurance Tbk (LPGI) www.idx.co.id Asuransi 

47 Malacca Trust Wuwungan Insurance Tbk (MTWI) www.idx.co.id Asuransi 

48 Asuransi Tugu Pratama Indonesia Tbk (TUGU) www.idx.co.id Asuransi 

49 Victoria Insurance Tbk (VINS) www.idx.co.id Asuransi 

50 Adira Dinamika Multi Finance Tbk (ADMF) www.idx.co.id Lembaga Pembiayaan 

51 Buana Finance Tbk (BBLD) www.idx.co.id Lembaga Pembiayaan 

52 BFI Finance Indonesia Tbk (BFIN) www.idx.co.id Lembaga Pembiayaan 
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Lampiran 03. Daftar Sampel Penelitian (Lanjutan) 

53 Batavia Prosperindo Finance Tbk 

(BPFI) 

www.idx.co.id Lembaga Pembiayaan 

54 Clipan Finance Indonesia Tbk (CFIN) www.idx.co.id Lembaga Pembiayaan 

55 Fuji Finance Indonesia Tbk (FUJI) www.idx.co.id Lembaga Pembiayaan 

56 Radana Bhaskara Finance Tbk (HDFA) www.idx.co.id Lembaga Pembiayaan 

57 Mandala Multifinance Tbk (MFIN) www.idx.co.id Lembaga Pembiayaan 

58 Tifa Finance Tbk (TIFA) www.idx.co.id Lembaga Pembiayaan 

59 Trust Finance Indonesia Tbk (TRUS) www.idx.co.id Lembaga Pembiayaan 

60 Verena Multi Finance Tbk (VRNA) www.idx.co.id Lembaga Pembiayaan 

61 Wahana Ottomitra Multiartha Tbk 

(WOMF) 

www.idx.co.id Lembaga Pembiayaan 

62 Minna Padi Investama Sekuritas Tbk 

(PADI) 

www.idx.co.id Perusahaan Sekuritas 

63 Panin Sekuritas Tbk (PANS) www.idx.co.id Perusahaan Sekuritas 

64 Yulie Sekuritas Indonesia Tbk (YULE) www.idx.co.id Perusahaan Sekuritas 

65 Batavia Prosperindo Internasional Tbk 

(BPII) 

www.idx.co.id Lainnya 
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Lampiran 04.  Data Variabel ROE 

NO NAMA 

PERUSAHAAN 

2019 2020 

1 AGRO 8,40% 0,73%  

2 BABP 1,31% 0,67% 

3 BBCA 16,40% 14,69% 

4 BBHI 12,83% 10,66% 

5 BBKP 2,43% -10,23% 

6 AGRS -20,69% -4,06% 

7 BBMD 7,11% 8,13% 

8 BBNI 12,31% 2,91% 

9 BBRI 16,46% 9,33% 

10 BBTN 0,88% 8,02% 

11 BBYB 1,69% 1,42% 

12 BCIC 2,96% -33,57% 

13 BDMN 8,97% 2,31% 

14 BEKS -25,03% -22,63% 

15 BGTG 1,04% 0,28% 

16 BINA 0,58% 1,59% 

17 BJBR 12,94% 10,75% 

18 BJTM 14,99% 14,88% 

19 BKSW 0,11% -10,27% 

20 BMAS 4,86% 5,22% 

21 BMRI 13,15% 8,83% 

22 BNBA 3,36% 2,32% 

23 BNGA 8,42% 4,90% 

24 BNII 6,90% 4,65% 
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Lampiran 05. Data Variabel ROE (Lanjutan) 

25 BNLI 6,24% 2,06% 

26 BRIS 1,45% 4,56% 

27 BSIM 0,11% 1,96% 

28 BSWD 2,66% -6,67% 

29 BTPN 8,17% 5,31% 

30 BTPS 25,95% 14,54% 

31 DNAR 0,37% 0,31% 

32 MCOR 2,83% 0,66% 

33 MEGA 12,89% 16,52% 

34 NISP 10,62% 7,05% 

35 PNBN 7,46% 6,54% 

36 PNBS 0,78% 0,00% 

37 SDRA 7,21% 7,37% 

38 ABDA 6,98% 9,96% 

39 AHAP -77,52% -10,34% 

40 AMAG 3,74% 5,35% 

41 ASBI 2,75% 7,54% 

42 ASDM 8,33% 7,62% 

43 ARTO -19,76% -15,38% 

44 ASRM 14,18% 13,03% 

45 LIFE 3,69% 1,35% 

46 LPGI 9,43% 10,79% 

47 MTWI 0,56% 3,68% 

48 TUGU 6,62% 2,73% 

49 VINS 11,70% 3,40% 

50 ADMF 26,10% 12,94% 
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Lampiran 06. Data Variabel ROE (Lanjutan) 

51 BBLD 4,91% 1,66% 

52 BFIN 11,70% 8,27% 

53 BPFI 9,14% 4,80% 

54 CFIN 7,68% 0,98% 

55 FUJI 4,39% 3,49% 

56 HDFA -33,60% -19,64% 

57 MFIN 16,55% 7,47% 

58 TIFA 8,91% 4,08% 

59 TRUS 5,96% 5,99% 

60 VRNA 0,26% 0,47% 

61 WOMF 18,95% 4,73% 

62 PADI -29,67% -25,97% 

63 PANS 9,44% 6,10% 

64 YULE 10,96% -2,08% 

65 BPII 10,02% 6,78% 
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Lampiran 07. Data Variabel Tingkat Inflasi 

NO NAMA 

PERUSAHAAN 

2019 2020 

1 AGRO 2,7 1,68 

2 BABP 2,7 1,68 

3 BBCA 2,7 1,68 

4 BBHI 2,7 1,68 

5 BBKP 2,7 1,68 

6 AGRS 2,7 1,68 

7 BBMD 2,7 1,68 

8 BBNI 2,7 1,68 

9 BBRI 2,7 1,68 

10 BBTN 2,7 1,68 

11 BBYB 2,7 1,68 

12 BCIC 2,7 1,68 

13 BDMN 2,7 1,68 

14 BEKS 2,7 1,68 

15 BGTG 2,7 1,68 

16 BINA 2,7 1,68 

17 BJBR 2,7 1,68 

18 BJTM 2,7 1,68 

19 BKSW 2,7 1,68 

20 BMAS 2,7 1,68 

21 BMRI 2,7 1,68 

22 BNBA 2,7 1,68 

23 BNGA 2,7 1,68 

24 BNII 2,7 1,68 

25 BNLI 2,7 1,68 

26 BRIS 2,7 1,68 
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Lampiran 08. Data Variabel Tingkat Inflasi (Lanjutan) 

27 BSIM 2,7 1,68 

28 BSWD 2,7 1,68 

29 BTPN 2,7 1,68 

30 BTPS 2,7 1,68 

31 DNAR 2,7 1,68 

32 MCOR 2,7 1,68 

33 MEGA 2,7 1,68 

34 NISP 2,7 1,68 

35 PNBN 2,7 1,68 

36 PNBS 2,7 1,68 

37 SDRA 2,7 1,68 

38 ABDA 2,7 1,68 

39 AHAP 2,7 1,68 

40 AMAG 2,7 1,68 

41 ASBI 2,7 1,68 

42 ASDM 2,7 1,68 

43 ARTO 2,7 1,68 

44 ASRM 2,7 1,68 

45 LIFE 2,7 1,68 

46 LPGI 2,7 1,68 

47 MTWI 2,7 1,68 

48 TUGU 2,7 1,68 

49 VINS 2,7 1,68 

50 ADMF 2,7 1,68 

51 BBLD 2,7 1,68 

52 BFIN 2,7 1,68 

53 BPFI 2,7 1,68 
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Lampiran 09. Data Variabel Tingkat Inflasi dan Daftar Variabel EPS 

54 CFIN 2,7 1,68 

55 FUJI 2,7 1,68 

56 HDFA 2,7 1,68 

57 MFIN 2,7 1,68 

58 TIFA 2,7 1,68 

59 TRUS 2,7 1,68 

60 VRNA 2,7 1,68 

61 WOMF 2,7 1,68 

62 PADI 2,7 1,68 

63 PANS 2,7 1,68 

64 YULE 2,7 1,68 

65 BPII 2,7 1,68 

 

Data Variabel EPS 

NO NAMA 

PERUSAHAAN 

2019 2020 

1 AGRO -301,42 1,47 

2 BABP 0,88 0,41 

3 BBCA 1.170,70 1.111,93 

4 BBHI 11,02 9,03 

5 BBKP 18,81 -80,89 

6 AGRS -22,22 -4,15 

7 BBMD 61,89 81,48 

8 BBNI 831,59 177,32 

9 BBRI 281,51 152,78 

10 BBTN 19,93 152,61 

11 BBYB 2,62 2,40 
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Lampiran 10. Data Variabel EPS (Lanjutan) 

12 BCIC 5,00 -48,93 

13 BDMN 419,22 103,88 

14 BEKS -2,17 -7,10 

15 BGTG 1,07 0,29 

16 BINA 1,27 3,46 

17 BJBR 160,69 123,74 

18 BJTM 92,38 99,93 

19 BKSW 0,26 -20,90 

20 BMAS 13,58 15,22 

21 BMRI 594,85 370,55 

22 BNBA 22,25 15,24 

23 BNGA 146,39 80,82 

24 BNII 24,44 16,80 

25 BNLI 53,97 25,96 

26 BRIS 7,71 25,31 

27 BSIM 0,44 6,85  

28 BSWD 22,11 -50,42 

29 BTPN 317,60 215,96 

30 BTPS 184,16 112,45 

31 DNAR 0,89 0,70 

32 MCOR 4,79 1,06 

33 MEGA 290,25 435,99 

34 NISP 129,48 92,58 

35 PNBN 139,36 130,39 

36 PNBS 0,56 0,00 

37 SDRA 76,89 82,46 

38 ABDA 140,99 222,62 
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Lampiran 11. Data Variabel EPS (Lanjutan) 

39 AHAP -39,81 -5,00 

40 AMAG 14,61 21,45 

41 ASBI 22,97 67,90 

42 ASDM 145,00 139,61 

43 ARTO -15,90 -17,72 

44 ASRM 268,54 215,40 

45 LIFE 136,52 100,02 

46 LPGI 533,35 619,39 

47 MTWI 0,48 3,32 

48 TUGU 304,47 127,34 

49 VINS 14,54 4,11 

50 ADMF 2.108,69 1.025,57 

51 BBLD 37,04 12,53 

52 BFIN 44,48 32,54 

53 BPFI 41,59 22,92 

54 CFIN 90,40 11,64 

55 FUJI 5,41 4,45 

56 HDFA -32,74 -16,30 

57 MFIN 145,03 67,08 

58 TIFA 30,03 13,53 

59 TRUS 21,19 22,67 

60 VRNA 0,31 0,53 

61 WOMF 74,19 16,39 

62 PADI -10,05 -6,78 

63 PANS 177,54 116,11 

64 YULE 24,98 -4,02 

65 BPII 217,58 167,51 

 

 



74 
 

 

Lampiran 12.  Data Variabel ROA 

NO NAMA 

PERUSAHAAN 

2019 2020 

1 AGRO -8,56% 0,11% 

2 BABP 0,19% 0,09% 

3 BBCA 3,11% 2,52% 

4 BBHI 1,87% 1,43% 

5 BBKP 0,22% -1,32% 

6 AGRS -3,87% -0,66% 

7 BBMD 1,92% 2,30% 

8 BBNI 1,82% 0,37% 

9 BBRI 2,43% 1,23% 

10 BBTN 0,07% 0,44% 

11 BBYB 0,31% 0,29% 

12 BCIC 0,29% -2,99% 

13 ROA 2,10% 0,50% 

14 BEKS -1,70% -5,77% 

15 BGTG 0,25% 0,06% 

16 BINA 0,14% 0,23% 

17 BJBR 1,26% 0,81% 

18 BJTM 1,79% 1,78% 

19 BKSW 0,02%    -2,31% 

20 BMAS 0,79% 0,66% 

21 BMRI 2,08% 1,20% 

22 BNBA 0,67% 0,46% 

23 BNGA 1,33% 0,72% 

24 BNII 1,09% 0,73% 

25 BNLI 0,93% 0,36% 
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Lampiran 13. Data Variabel ROA (Lanjutan) 

26 BRIS 0,17% 0,43% 

27 BSIM 0,02% 0,27% 

28 BSWD 0,77% -1,90% 

29 BTPN 1,42% 0,96% 

30 BTPS 9,10% 5,20% 

31 DNAR 0,12% 0,13% 

32 MCOR 0,42% 0,16% 

33 MEGA 1,99% 2,68% 

34 NISP 1,63% 1,02% 

35 PNBN 1,57% 1,42% 

36 PNBS 0,12% 0,00% 

37 SDRA 1,35% 1,41% 

38 ABDA 3,39% 5,58% 

39 AHAP -19,83% -2,37% 

40 AMAG 1,58% 2,26% 

41 ASBI 0,93% 2,71% 

42 ASDM 2,40% 3,12% 

43 ARTO -2,65% -8,70% 

44 ASRM 4,06% 4,32% 

45 LIFE 1,77% 0,23% 

46 LPGI 3,30% 3,30% 

47 MTWI 0,17% 1,08% 

48 TUGU 2,64% 1,14% 

49 VINS 7,67% 2,10% 

50 ADMF 6,00% 3,51% 

51 BBLD 1,17% 0,49% 

52 BFIN 3,73% 3,11% 

 



76 
 

 

Lampiran 14. Data Variabel ROA (Lanjutan) dan Data Variabel Volatilitas 

Harga Saham 

53 BPFI 4,11% 2,80% 

54 CFIN 2,98% 0,43% 

55 FUJI 4,35% 3,47% 

56 HDFA -16,76% -12,88% 

57 MFIN 7,98% 4,14% 

58 TIFA 2,73% 1,35% 

59 TRUS 5,40% 5,57% 

60 VRNA 0,07% 0,11% 

61 WOMF 3,14% 1,09% 

62 PADI -27,14% -22,88% 

63 PANS 5,48% 2,82% 

64 YULE 10,90% -1,99% 

65 BPII 4,54% 3,36% 

 

Data Variabel Volatilitas Harga Saham  

NO NAMA 

PERUSAHAAN 
2019 2020 

1 AGRO 
-4,81 0 

2 BABP 
0 0 

3 BBCA 
-0,15 -1,08 

4 BBHI 
-8,76 2,48 

5 BBKP 
0 0 

6 AGRS 
-0,74 -1,84 

7 BBMD 
17,15 -0,65 

8 BBNI 
-0,95 0 

9 BBRI 
-0,68 -2,27 

10 BBTN 
-1,4 0 
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Lampiran 15. Data Variabel Volatilitas Harga Saham (Lanjutan) 

11 BBYB 
3,65 -0,65 

12 BCIC 
0 0 

13 ROA 
-2,47 -0,29 

14 BEKS 
0 0 

15 BGTG 
6,45 -1,47 

16 BINA 
-0,58 2,19 

17 BJBR 
-5,2 -1,03 

18 BJTM 
1,48 -0,75 

19 BKSW 
14,65 0 

20 BMAS 
2,87 0 

21 BMRI 
-0,97 0,83 

22 BNBA 
0,63 0,06 

23 BNGA 
-2,03 0 

24 BNII 
-0,95 0 

25 BNLI 
0,4 -0,4 

26 BRIS 
-1,2 -1,35 

27 BSIM 
9,35 -0,41 

28 BSWD 
0 0 

29 BTPN 
-0,61 -1,5 

30 BTPS 
0,95 -1,18 

31 DNAR 
-20,81 2,17 

32 MCOR 
-1,53 1,6 

33 MEGA 
10,53 0 

34 NISP 
-0,59 2,47 

35 PNBN 
3,49 7,58 

36 PNBS 
0 8,33 

37 SDRA 
0 0 
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Lampiran 16. Data Variabel Volatilitas Harga Saham 

(Lanjutan) 

38 ABDA 
0 4,02 

39 AHAP 
-4,76 -3,33 

40 AMAG 
0 0 

41 ASBI 
0 0 

42 ASDM 
1,4 1,1 

43 ARTO 
11,91 22,73 

44 ASRM 
-0,5 2,41 

45 LIFE 
-5,06 0,81 

46 LPGI 
0 0,3 

47 MTWI 
-5,88 6,9 

48 TUGU 
0 -0,58 

49 VINS 
-0,81 -1,1 

50 ADMF 
0 0,28 

51 BBLD 
0 -4,35 

52 BFIN 
-0,88 7,58 

53 BPFI 
0 0 

54 CFIN 
8,21 0,9 

55 FUJI 
-0,9 0 

56 HDFA 
-12,75 0 

57 MFIN 
0,78 0 

58 TIFA 
0 1,89 

59 TRUS 
-6 4,17 

60 VRNA 
13,82 -6,67 

61 WOMF 
-3,79 0 

62 PADI 
-0,75 0 

63 PANS 
0,35 -3 

64 YULE 
12,4 -3,98 

65 BPII 
0 0 
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Lampiran 17. Hasil Analisis Statistik Deskriptif dan 

Uji Normalitas Data  

1. Analisis Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean 

Std. 

Deviation 

ROE 130 -77,52 26,10 3,1005 12,45133 

Tingkat Inflasi 130 1,68 2,70 2,1900 ,51197 

EPS 130 -301,42 2108,69 120,8128 274,21476 

ROA 130 -27,14 10,90 ,5972 4,97320 

Valid N 

(listwise) 
130     

 

2. Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardiz

ed Residual 

N 16 

Normal Parametersa,b Mean .1517180 

Std. 

Deviation 

.52635735 

Most Extreme Differences Absolute .143 

Positive .069 

Negative -.143 

Test Statistic .143 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 
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Lampiran 18. Hasil Uji Multikolinearitas, Uji Heteroskedastisitas, Uji Auto 

Kolerasi 

1. Uji Multikolinearitas 

 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. Collinearity 

Statistics 

B Std. 

Error 

Beta Tolerance VIF 

1 (Constant) 1.614 .603  2.677 .022   

LNX1 .585 .325 .779 1.802 .099 .228 4.378 

LNX2 -1.709 .691 -.568 -

2.471 

.031 .808 1.237 

LNX3 -.282 .134 -.611 -

2.112 

.058 .511 1.958 

LNX4 -.042 .260 -.066 -.162 .875 .255 3.925 

a. Dependent Variable: Votalitas Harga Saham 

 

2. Uji Heteroskedastisitas (uji glejser) 

 

Coefficientsa 

Model Unstandardized Coefficients Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 (Constant) -.194 .300  -.647 .531 

LNX1 .038 .162 .117 .232 .821 

LNX2 .442 .344 .344 1.283 .226 

LNX3 .080 .067 .405 1.201 .255 

LNX4 -.044 .129 -.161 -.338 .742 

a. Dependent Variable: ABSRES_2 

 
 

3. Uji Autokolerasi 

 

Model Summaryb 

Mode

l 

R R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .728a .530 .359 .57121 2.029 

a. Predictors: (Constant), ROA, EPS, Tingkat Inflasi, ROE 
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b. Dependent Variable: Volatilitas Harga Saham 
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Lampiran 19. Hasil Analisis Regresi Linier Berganda, Koefisien Determinasi 

(R2), Uji Statistik T 

1. Analisis Regresi Linier Berganda 

Unstandardized Coefficients Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1.614 .603  2.677 .022   

.585 .325 .779 1.802 .099 .228 4.378 

-1.709 .691 -.568 -2.471 .031 .808 1.237 

-.282 .134 -.611 -2.112 .058 .511 1.958 

-.042 .260 -.066 -.162 .875 .255 3.925 

 

2. Koefisien Determinasi (R2) 

Model Summaryb 

Mode

l 

R R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .728a .530 .359 .57121 2.029 

a. Predictors: (Constant), ROA, EPS, Tingkat Inflasi, ROE 

b. Dependent Variable: Votalitas Harga Saham 

 

3. Uji statistik T- Parsial 

Unstandardized Coefficients Standardized 

Coefficients 

t Sig. Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1.614 .603  2.677 .022   

.585 .325 .779 1.802 .099 .228 4.378 

-1.709 .691 -.568 -2.471 .031 .808 1.237 

-.282 .134 -.611 -2.112 .058 .511 1.958 

-.042 .260 -.066 -.162 .875 .255 3.925 
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