LAMPIRAN I

(Ekuitas / harga

Saham ) = Hasil / Laba/ | Hutang/ |Total Aset
No.|[ Nama | Tahun . .
Saham Beredar Ekuitas Ekuitas =LN
PBV ROE DER SIZE

1{ASSA [2017 0,3310 0,0907 0,9690 28,8272

2[ASSA ]2018 1,4500 0,1249 0,7030 29,0328

3|ASSA [2019 0,4620 0,0685 0,9460 29,2098

4]|ASSA [2020 0,9130 0,0974 1,3660 29,2741

S5|ASSA 2021 1,2810 0,0398 24170 294281

6|ASSA [2022 1,0656 0,0015 1,9417 29,6146

7|BIRD [2017 1,9560 0,0874 0,3220 29,5054

8|BIRD [2018 2,3640 0,0584 0,3210 29,5705

9|BIRD (2019 1,5520 0,0312 0,3730 29,6358
10|BIRD [2020 2,6210 0,0017 0,3850 29,6125
11|BIRD [2021 2,7900 0,0005 0,2820 29,5178
12|BIRD [2022 0,6593 0,0662 3,4689 29,5616
13|BULL [2017 0,7200 0,0360 2,3550 19,5555
14|BULL [2018 1,0860 0,0767 2,5690 19,6145
15|BULL [2019 0,7410 0,0750 2,6240 20,1270
16|BULL [2020 1,5010 0,1079 2,5930 20,5345
17|BULL [2021 1,5840 2,0771 1,3510 20,2157
18|BULL [2022 1,2532 0,3846 2,1647 19,7493
19|CASS [2017 1,8290 0,4044 1,3870 21,3688
20|CASS [2018 1,7970 0,2352 1,4050 214218
21|CASS [2019 0,6910 0,3583 1,7370 21,2010
22|CASS (2020 1,0730 00111 1,8530 21,2010
23|CASS [2021 1,0240 0,2435 1,6980 21,1776
24|CASS (2022 0,5149 0,0719 0,5477 21,2458
25|IPCM [2017 3,2840 0,0888 0,1199 21,0281
26|IPCM (2018 2,4870 0,0628 0,0699 20,8710
27|IPCM [2019 3,8570 0,0834 0,1850 20,9696
28|IPCM  [2020 4,7230 0,0735 0,2900 21,0656
29|IPCM  [2021 3,9900 0,1181 0,2350 21,0795
30|/IPCM  [2022 1,2102 0,1259 0,2438 21,1208
31|NELY [2017 1,6960 0,0630 0,1330 26,7546
32|INELY [2018 0,7380 0,1246 0,1200 26,8852
33|NELY [2019 2,7170 0,1133 0,1420 26,9914
34|NELY [2020 1,1770 0,0882 0,3390 27,0655
35|NELY [2021 1,9010 0,0669 0,1240 27,2055
36|NELY (2022 1,1185 0,1760 0,1421 27,3351
37|PSSI  [2017 2,6680 0,0641 0,6640 18,4386
38|PSSI  [2018 3,7460 0,1954 0,5350 18,5170
39|PSSI  [2019 1,8140 0,1500 0,6170 18,7797
40(PSSI  ]2020 1,7080 0,0892 0,5530 18,8048
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(Ekuitas / harga
No.| Nama | Tahun Saham ) = Hasil / La‘t?a / Hutapg/ Total Aset
Saham Beredar Ekuitas | Ekuitas =LN
PBV ROE DER SIZE
41{PSSI 2021 1,5430 0,0632 0,4060 18,8984
42(PSSI  |2022 1,8040 0,1541 0,3673 18,9354
43|PTIS 2017 1,4990 0,1299 1,4570 17,5028
44|PTIS 2018 0,5220 0,0727 1,3100 17,4508
45|PTIS 2019 0,5000 0,1325 1,1730 17,4022
46|PTIS 12020 2,3770 0,2397 1,1240 17,3806
47(PTIS 2021 2,2390 0,7365 1,1910 17,4225
48[PTIS 2022 0,9248 0,2741 1,1323 17,5461
49(SHIP 2017 2,0670 0,1859 1,5610 19,0121
50{SHIP [2018 0,7440 0,1483 1,4010 19,2708
51|SHIP  [2019 1,3090 0,1708 1,0980 19,2954
52|SHIP 2020 0,8580 0,1693 1,1830 19,5010
53|SHIP  [2021 0,7560 0,1372 1,1570 19,6008
54|SHIP  [2022 0,9520 0,1517 1,2027 19,7539
55|SMDR [2017 0,3080 0,0377 0,9240 | 29,7076
56|SMDR [2018 1,2290 0,0242 09560 | 29,7927
57|SMDR [2019 2,2420 0,0223 1,0960 | 29,6037
58{SMDR [2020 3,2760 0,0096 1,3750 | 29,7227
59|SMDR (2021 2,2320 0,0544 1,1720 30,1018
60|SMDR [2022 0,6743 0,1890 0,9627 30,2323
61|SOCI  [2017 0,3910 0,0685 0,8650 | 29,7787
62|SOCI  [2018 2,1950 0,0410 1,0470 | 299114
63|SOCI 2019 0,1920 0,0279 1,0510 | 29,9384
64/SOCI {2020 2,3680 0,0756 0,8270 | 29,8959
65|SOCI 2021 24410 0,0148 0,7120 | 29,8488
66|SOCI 2022 3,4539 0,0173 04099 | 29,8563
67| TMAS (2017 0,2550 0,1512 1,8530 | 28,7020
68| TMAS (2018 0,8540 0,1406 1,6530 | 28,6739
69| TMAS (2019 0,4920 0,0850 1,7610 | 28,8146
70| TMAS {2020 0,6510 0,0431 2,1700 | 289757
71| TMAS (2021 0,5440 0,3086 1,6280 | 29,0302
72|TMAS [2022 4,9860 0,1905 0,9788 | 284310
73|TPMA (2017 0,4260 0,0695 0,6380 | 28,1494
74| TPMA (2018 1,6590 0,1006 04740 | 28,1181
75|TPMA {2019 1,7190 0,1042 04120 | 28,1195
76| TPMA {2020 2,8510 0,0027 0,3470 | 28,0464
77| TPMA (2021 2,9050 0,1444 0,2880 | 28,1356
78| TPMA (2022 0,7760 0,1080 09788 | 28,0807
79|WEHA (2017 1,2210 0,3309 0,9680 | 264271
80|WEHA [2018 0,5810 0,0209 1,1670 | 26,5266
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(Ekuitas / harga
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No.| Nama | Tahun g ]
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PBV ROE DER SIZE
81|WEHA {2019 0,2190 0,0298 0,7750 26,3202
82|WEHA {2020 0,4730 0,0459 0,8720 26,1209
83|WEHA 2021 0,6940 0,0195 1,0500 26,1281
84|WEHA [2022 0,8167 0,10135 | 048230 | 26,3987




LAMPIRAN II
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Tabel 4.1
Statistik Deskriptif
[+ Minimum  Maximum Mean Std. Deviation
PBY ad 1820 4 9860 1.563255 1.0677101
ROE a4 0005 2.0771 140215 2410788
BER a4 0699 34689 1.023196 70B38749
SIZE a4 17.3806 30.2323 24 58905867 4. 72090948
Valid M (listwise) a4
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Tabel 4.2

Hasil Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

nstandardiz

ed Residual

I 84
Marmal F'arametersa'.t.’- Mean 0000000
Std..Deviatinn . .9605?621

Maost Extreme Differences  Absolute . 0949
-Pnsitive 099

[Megative -.063

Test Statistic . .II].Q-Q
Asymp, Sig. (2-tailed) a73®

a. Test distribution is Maormal.
. Calculated from data.

¢. Lilliefors Significance Correction.

Tabel 4.3
Hasil Uji Multikolinearitas

Coefficients”

Slandardized
Unstandardized Cosflicients Coefficients
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Collinearity Statistics

Madal B Sid. Ermor Bela t Sig Tolerance WiIF

1 {Canstant) 24877 G758 4414 ooo
ROE 061 463 o4 1311 009 825 1.082
DER 679 157 449 4338 000 842 1.062
BIZE =030 D24 o K | -1.223 225 3B4 1.132

a. Depandant Variable: PBY



Tabel 4.4

Hasil Uji Heteroskedastisitas

Scatterplot
Dependent Varlable: PBY
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Regression Standardized Predicted Value
Tabel 4.5
Hasil Uji Autokorelasi
Model Summlruh
Adjusted R Std, Ermor of Durbin-
Modal R R 8quare Square the Eslimata Waltan
1 A3r? A9 61 8781157 1658

a. Predictors: {(Constant), S1ZE, DER, ROE
b. Dapendant Variabla: FBY
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Tabel 4.6 Hasil Uji F
ANOVA®
Sum of
Madal Soquares i Mzan Square F Sig
1 Ragression 18.084 k. 6025 6.301 01"
Ragidual 76.537 B0 25T
Totat 94.620 83

a, Dependent Varable: PEV
b, Pradicters, (Constant), SIZE, DER. ROE

Tabel 4.7 Hasil Uji (f)

Coefficients”
Standardized
Unstandardized CosMciams CaemMclants
Madal B Std. Emar Beta f Sig.
1 (Canstant 24977 B75 4414 oo
_Hl:)E y | 081 | 463 014 1.311 oG
E g | 679 ! 157 - 449 -4.338 | noo
SIZE =030 024 =13 =1.223 22
a. Dapandant Variable: PEV
Tabel 4.8

Hasil Uji Koefisien Determinasi

Modal Eummu-ub
Adjusied R Sitd. Error of Durbin-
Madeal R R Squars Bquare the Estimals Watson
1 437t Al 161 BTAN5T 1.658

3. Pradictors: (Constant), SI1ZE, DER, ROE
b. Depandant Variable: PBY
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