Lampiran 01. Daftar Perusahaan Sampel Penelitian

No. Nama Perusahaan

1 Kioson

2 Mcash

3 NFC Indonesia

4 Passpod

5 DIVA

6 HDI

7 Telefast

8 Digital Mediatama Maxima
Total 8 Perusahaan
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Lampiran 02. Hasil Data Perhitungan Likuiditas tahun 2016 — 2019.
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Likuiditas
No Perusahaan

2016 2017 2018 2019 | Data

1 | Kioson (KI10S) 4.83 431 4.24 5.18 5
2 | Mcash (MCAS) 1.54 2.10 1.27 1.29 2
3 | NFC Indonesia (NFCX) 2.75 2.80 243 2.39 3
4 | Passpod (Yelo) 3.65 3.41 2.84 3.40 3
5| DIVA 7.52 3.87 3.98 4.59 5
6 | HDI (HDIT) 2.54 241 1.54 1.63 2
7 | Telefast (TFAS) 3.78 2.72 2.61 2.45 3
8 “Dﬂ'gifi!mgjﬁf\i?(? 580 | 48 | 497 | 437 |
32 26 24 25 27




Lampiran 03. Hasil Data Perhitungan Profitabilitas 2016 — 2019
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Profitabilitas

No Perusahaan
2016 2017 2018 2019 Data
1 | Kioson (KIOS) 0.19 0.23 0.19 0.14 0.1875
2 | Mcash (MCAS) 0.09 0.12 0.16 0.00 0.0925
3 | NFC Indonesia (NFCX) 0.17 0.18 0.17 0.17 0.1725
4 | Passpod (Yelo) 0.27 0.27 0.26 0.25 0.2625
5 | DIVA 0.48 0.25 0.32 0.40 0.3625
6 | HDI (HDIT) 0.05 0.05 0.05 0.02 0.0425
7 | Telefast (TFAS) 0.37 0.10 0.05 0.60 0.28
8 as;axgdgjﬁg‘(? 057 | 058 | 057 | 056 057
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Lampiran 04. Hasil Data Perhitungan Solvabilitas Tahun 2016 — 2019

Solvabilitas
No | Perusahaan
2016 | 2017 | 2018 | 2019 | Data
1 | Kioson (KIOS) 412| 599| 461| 327| 44975
2 | Mcash (MCAS) 882| 244| 1358| 834| 8295
3 (NNFFCCQ?O”GSia 647| 584 652| 307| ..
4 | Passpod (Yelo) 18.11| 19.24| 21.88| 19.42| 19.6625
5 | DIVA 374| 321| 295| 366 3.39
6 | HDI (HDIT) 498| 341| 309| 336 3.71
7 | Telefast (TFAS) 025| 054| 042 028] 03725
8 I\Dﬂ'g)'(tlf:]a'\"(gjl:jlt\jlr;‘(‘; 7.39| 1060 | 1166 1380 | oo




Lampiran 05. Data Harga Saham Tahun 2016 — 2019
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Harga Saham

No Perusahaan

2016 | 2017 2018 2019 | Data
1| Kioson (KIOS) 1,138 | 1,450 2,361 1879 1707
2 [ Mcash (MCAS) 96 218 242 199 189
3 E\'NFFCC'X”;J'O”QSia 239 535 800 1084
4 | Passpod (Yelo) 671 830 1,303 1,620 1106
5 [ DIVA 1,040 | 1,465 1,857 1,828 1548
6 | HDI (HDIT) 171 174 166 138 162
7 | Telefast (TFAS) 2,725| 3971 2,900 2,175 | 2943
8 IE\)A'S)'(tIfT']:"(EdI\'th\jT(;‘ 1280 | 1,849 2709 1805 o0




Lampiran 06. Hasil Pengujian Asumsi Klasik dan Analisis Regresi

Output Created
Comments

Input

Missing Value Handling

Syntax

Resources

Variables Created or
Modified

Notes

Data

Active Dataset

Filter

Weight

Split File

N of Rows in Working Data
File

Definition of Missing

Cases Used

Processor Time

Elapsed Time

Memory Required
Additional Memory Required
for Residual Plots

RES_2

23-FEB-2021 21:51:48

E:\Olah Data Saham
2021\Data Harga Saham.sav
DataSetl
<none>
<none>
<none>

32

User-defined missing values
are treated as missing.
Statistics are based on cases
with no missing values for
any variable used.
REGRESSION
/DESCRIPTIVES MEAN
STDDEV CORR SIG N
IMISSING LISTWISE
ISTATISTICS COEFF
OUTS R ANOVA COLLIN
TOL CHANGE ZPP
/ICRITERIA=PIN(.05)
POUT(.10)
/NOORIGIN
/DEPENDENT LNHS
/IMETHOD=ENTER LNLIK
LNPRO LNSOL
ISCATTERPLOT=(*SRESID
*ZPRED)
/RESIDUALS DURBIN
HISTOGRAM(ZRESID)
NORMPROB(ZRESID)

/SAVE RESID.
00:00:00,78
00:00:00,27
3760 bytes
648 bytes

Unstandardized Residual
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Descriptive Statistics

Mean Std. Deviation N
LNHS 6.7227 1.08154 32
LNLIK 5.7299 44746 32
LNPRO 2.8479 .99555 32
LNSOL 6.0923 1.16113 32

Correlations

LNHS LNLIK LNPRO LNSOL

Pearson Correlation LNHS 1.000 .696 .641 -.285
LNLIK .696 1.000 726 .050
LNPRO .641 726 1.000 .102
LNSOL -.285 .050 .102 1.000

Sig. (1-tailed) LNHS .000 .000 .057
LNLIK .000 .000 .393
LNPRO .000 .000 .290
LNSOL .057 .393 .290

N LNHS 32 32 32 32
LNLIK 32 32 32 32
LNPRO 32 32 32 32
LNSOL 32 32 32 32

Variables Entered/Removed?

Variables Variables
Model Entered Removed Method
1 LNSOL, LNLIK, . Enter
LNPROP

a. Dependent Variable: LNHS

b. All requested variables entered.
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Model Summary®
Change Statistics

Adjusted R Std. Error of the R Square
Model R R Square Square Estimate Change F Change

1 .7992 .639 .600 .68366 .639 16.528

Model Summary®

Change Statistics

Model dfl df2 Sig. F Change Durbin-Watson

1 3 28 .000 1.546

1. Uji Autokorelasi dengan Durbin Waston

ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 23.175 3 7.725 16.528 .000P
Residual 13.087 28 467
Total 36.262 31

a. Dependent Variable: LNHS

b. Predictors: (Constant), LNSOL, LNLIK, LNPRO

Coefficients?

Standardized

Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 1.108 2.066 .536 .596
LNLIK 1.139 .399 471 2.853 .008
LNPRO .362 .180 .333 2.008 .054

LNSOL -.319 .106 -.343 -3.000 .006




Coefficients?

Correlations
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Collinearity Statistics

Model Zero-order Partial Part Tolerance VIF
1 (Constant)
LNLIK .696 A75 .324 472 2.117
LNPRO .641 .355 .228 469 2.134
LNSOL -.285 -.493 -.341 .989 1.012
2. Uji Multikolinieritas
Collinearity Diagnostics?
Variance Proportions
Model  Dimension Eigenvalue  Condition Index (Constant) LNLIK LNPRO LNSOL
1 1 3.902 1.000 .00 .00 .00 .00
2 .075 7.206 .00 .00 48 .08
3 .022 13.420 .03 .02 .05 .89
4 .002 50.083 .96 .98 47 .03
Residuals Statistics?
Minimum Maximum Mean Std. Deviation N
Predicted Value 4.4986 8.1638 6.7227 .86462 32
Std. Predicted Value -2.572 1.667 .000 1.000 32
Standard Error of Predicted 131 451 .229 .078 32
Value
Adjusted Predicted Value 4.1253 8.4181 6.7133 .90650 32
Residual -1.21681 1.23171 .00000 .64974 32
Std. Residual -1.780 1.802 .000 .950 32
Stud. Residual -1.957 1.945 .006 1.022 32
Deleted Residual -1.47117 1.44653 .00933 .75378 32
Stud. Deleted Residual -2.068 2.054 .007 1.049 32
Mabhal. Distance A77 12.540 2.906 2.882 32
Cook's Distance .000 241 .042 .068 32
Centered Leverage Value .006 .405 .094 .093 32
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Frequency

Histogram
Dependent Variable: LNHS

Mean = 4 04E-16
Stdl. Dev. = 0950

M=32

-1 a 1 2

Regression Standardized Residual

Normal P-P Plot of Regression Standardized Residual
Dependent Variable: LNHS

0.8

0.6 .
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Regression Studentized Residual

Scatterplot

Dependent Variable: LNHS
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o 1

Regression Standardized Predicted Value

3. Uji Normalitas Data setelah Ln (Logaritma Natural)

Output Created
Comments

Input

Missing Value Handling

Syntax

Resources

Notes

Data

Active Dataset

Filter

Weight

Split File

N of Rows in Working Data
File

Definition of Missing

Cases Used

Processor Time
Elapsed Time

Number of Cases Allowed?

26-FEB-2021 21:54:37

E:\Olah Data Saham
2021\Data Harga Saham.sav
DataSetl

<none>

<none>

<none>

32

User-defined missing values
are treated as missing.
Statistics for each test are
based on all cases with valid
data for the variable(s) used
in that test.

NPAR TESTS
/K-S(NORMAL)=RES_2
/MISSING ANALYSIS.

00:00:00,02
00:00:00,01
786432
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One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 32
Normal Parameters? Mean .0000000
Std. Deviation .64973906
Most Extreme Differences Absolute .099
Positive .099
Negative -.075
Test Statistic .099
Asymp. Sig. (2-tailed) .200¢°4

4. Uji Heteroskedastisitas dengan Metode Uji Glejser

Notes
Output Created 26-FEB-2021 21:56:45
Comments
Input Data E:\Olah Data Saham
2021\Data Harga Saham.sav
Active Dataset DataSetl
Filter <none>
Weight <none>
Split File <none>
N of Rows in Working Data 32
File
Missing Value Handling Definition of Missing User-defined missing values
are treated as missing.
Cases Used Statistics are based on cases

with no missing values for

any variable used.
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Syntax REGRESSION
/MISSING LISTWISE
ISTATISTICS COEFF
OUTS R ANOVA
/ICRITERIA=PIN(.05)
POUT(.10)
/NOORIGIN
/DEPENDENT ABSRES2
/METHOD=ENTER LNLIK
LNPRO LNSOL.
Resources Processor Time 00:00:00,00
Elapsed Time 00:00:00,01
Memory Required 3856 bytes
Additional Memory Required 0 bytes
for Residual Plots
Variables Entered/Removed?
Variables Variables
Model Entered Removed Method
1 LNSOL, LNLIK, . Enter
LNPRQP
a. Dependent Variable: ABSRES?2
b. All requested variables entered.
Model Summary
Adjusted R Std. Error of the
Model R R Square Square Estimate
1 4112 .169 .080 .36312
a. Predictors: (Constant), LNSOL, LNLIK, LNPRO
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 752 3 .251 1.901 .152°
Residual 3.692 28 132

Total 4.444 31




Coefficients®

Standardized

Unstandardized Coefficients Coefficients
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Model B Std. Error Beta t Sig.

1 (Constant) 275 1.097 .250 .804
LNLIK .160 212 .189 .753 .458
LNPRO -.197 .096 -.517 -2.055 .050
LNSOL -.018 .056 -.055 -.318 .753

5. Koefisien Determinasi

Model Summary®

Change Statistics

Adjusted R Std. Error of the R Square
Model R R Square Square Estimate Change F Change
1 7992 639 600 68366 639 16.528
6. UjiF
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 23.175 3 7.725 16.528 .00QP
Residual 13.087 28 467
Total 36.262 31
7. Uji Hipotesis
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 1.108 2.066 .536 .596
LNLIK 1.139 .399 471 2.853 .008
LNPRO .362 .180 .333 2.008 .054
LNSOL -.319 .106 -.343 -3.000 .006




