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Lampiran 1 

Hasil Perhitungan Variabel ROE, ROA, Ukuran Perusahaan, dan Nilai Perusahaan 

Kode 

Saham 

Tahun ROE (X1) ROA (X2) Ukuran 

Perusahaan (X3) 

PBV 

(Y) 

    % % ln total aset % % 

BBCA  2020 0.147 0.025 20.796 4.518 

  2021 0.155 0.026 20.929 4.436 

  2022 0.184 0.031 20.997 4.765 

BBRI 2020 0.081 0.012 21.200 2.242 

  2021 0.105 0.018 21.241 2.135 

  2022 0.169 0.028 21.347 2.468 

BMRI 2020 0.090 0.012 21.156 1.442 

  2021 0.138 0.018 21.269 1.476 

  2022 0.178 0.023 21.413 1.707 

BBNI 2020 0.029 0.004 20.608 1.020 

  2021 0.087 0.011 20.687 0.995 

  2022 0.132 0.018 20.753 1.227 

BNLI 2020 0.021 0.004 19.102 2.415 

  2021 0.034 0.005 19.272 1.517 

  2022 0.054 0.008 19.357 0.976 

MEGA 2020 0.165 0.027 18.536 2.754 

  2021 0.209 0.030 18.705 3.083 

  2022 0.196 0.029 18.770 3.002 

ARTO 2020 -0.154 -0.087 14.595 37.881 

  2021 0.010 0.007 16.326 0.027 

  2022 0.002 0.001 16.647 6.238 

BDMN 2020 0.025 0.005 19.118 0.718 

  2021 0.037 0.009 19.074 0.509 

  2022 0.072 0.017 19.102 0.562 
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BTPS 2020 0.145 0.052 16.615 4.914 

  2021 0.206 0.079 16.736 3.887 

  2022 0.212 0.084 16.868 2.556 

BNII 2020 0.047 0.007 18.970 0.890 

  2021 0.058 0.010 18.944 0.881 

  2022 0.052 0.010 18.896 0.588 

PNBN  2020 0.066 0.014 19.200 0.541 

  2021 0.037 0.009 19.136 0.382 

  2022 0.065 0.015 19.174 0.731 

BTPN 2020 0.061 0.011 19.026 0.769 

  2021 0.086 0.016 19.073 0.592 

  2022 0.092 0.017 19.159 0.548 

BNGA 2020 0.049 0.008 19.454 0.609 

  2021 0.094 0.013 19.555 0.559 

  2022 0.113 0.017 19.542 0.658 

BRIS 2020 0.101 0.009 19.294 1.025 

  2021 0.121 0.011 19.396 2.927 

  2022 0.127 0.014 19.538 1.776 

NISP 2020 0.070 0.010 19.145 0.631 

  2021 0.078 0.012 19.183 0.476 

  2022 0.097 0.014 19.290 0.500 

BBTN 2020 0.080 0.004 19.705 0.914 

  2021 0.111 0.006 19.734 0.856 

  2022 0.118 0.008 19.812 0.552 
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Lampiran 2 

 Hasil Output SPSS 

1. Hasil Analisis Statistik Deskriptif 

 

 

2. Uji Asumsim Klasik 

a. Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 48 

Normal Parametersa,b Mean .0000000 

Std. Deviation 1.14188111 

Most Extreme Differences Absolute .109 

Positive .109 

Negative -.081 

Test Statistic .109 

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

Monte Carlo Sig. (2-tailed)e Sig. .154 

99% Confidence Interval Lower Bound .145 

Upper Bound .164 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

e. Lilliefors' method based on 10000 Monte Carlo samples with starting seed 2000000. 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROE 48 -.15 .21 .0928 .06627 

ROA 48 -.09 .08 .0152 .02228 

Ukuran Perusahaan 48 14.59 21.41 19.3009 1.43988 

Nilai Perusahaan (PBV) 48 .03 37.88 2.4349 5.42123 

Valid N (listwise) 48     
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b. Uji Multikolinieritas 

 

 

 

 

 

 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 ROE .232 4.306 

ROA .263 3.798 

Ukuran Perusahaan .756 1.322 

a. Dependent Variable: Nilai Perusahaan (PBV) 
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c. Uji Heteroskedastisitas 

 

 

d. Uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .779a .607 .580 3.51181 1.297 

a. Predictors: (Constant), Ukuran Perusahaan , ROA, ROE 

b. Dependent Variable: Nilai Perusahaan (PBV) 
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3. Uji Hipotesis 

 

a. Regresi Linier Berganda 

 

b. Uji Koefisien Determinasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 .779a .607 .580 3.51181 

a. Predictors: (Constant), Ukuran Perusahaan , ROA, ROE 

b. Dependent Variable: Nilai Perusahaan (PBV) 

 

Sumber : Data yang diolah, 2024 

 

c. Uji F 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 838.672 3 279.557 22.668 <.001b 

Residual 542.644 44 12.333   

Total 1381.317 47    

a. Dependent Variable: Nilai Perusahaan (PBV) 

b. Predictors: (Constant), Ukuran Perusahaan , ROA, ROE 

 

 

 

 

 

 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

B Std. Error Beta 

1 (Constant) 78.194 13.112  

ROE 55.773 16.039 .682 

ROA -257.318 44.813 -1.057 

Ukuran Perusahaan -2.326 .409 -.618 
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d. Uji t 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B Std. Error Beta 

Toleranc

e VIF 

1 (Constant) 78.194 13.112  5.963 <.001   

ROE 55.773 16.039 .682 3.477 .001 .232 4.306 

ROA -257.318 44.813 -1.057 -5.742 <.001 .263 3.798 

Ukuran 

Perusahaan 

-2.326 .409 -.618 -5.685 <.001 .756 1.322 

a. Dependent Variable: Nilai Perusahaan (PBV) 
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