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LAMPIRAN 

   Lampiran 1: Tabulasi Data Penelitian 

 

NO KODE Tahun X1 X2 X3 X4 X5 Y1 Y2 

1 BBCA  

2015 5.60 20.12 20.20 13.79 7.75 3.66 0.00 

2016 4.97 18.30 20.33 13.43 7.50 3.49 0.02 

2017 4.68 17.75 20.43 13.54 4.75 4.11 0.04 

2018 4.53 12.88 20.49 14.48 4.25 4.46 0.02 

2019 4.38 16.08 20.61 13.90 5.00 4.79 0.03 

2 BBNI 

2015 5.26 11.65 20.04 13.79 7.75 1.19 -0.02 

2016 5.52 12.78 20.21 13.43 7.50 1.19 0.01 

2017 5.79 13.65 20.37 13.54 4.75 1.83 0.08 

2018 6.08 13.67 20.51 14.48 4.25 1.58 -0.01 

2019 5.50 14.00 20.55 13.90 5.00 1.52 -0.01 

3 BBRI 

2015 6.76 22.46 20.59 13.79 7.75 2.49 0.39 

2016 5.84 17.86 20.72 13.43 7.50 2.04 0.00 

2017 5.73 17.36 20.84 13.54 4.75 2.68 0.00 

2018 5.92 8.96 20.98 14.48 4.25 2.57 0.00 

2019 5.66 16.48 21.07 13.90 5.00 2.54 0.00 

4 BBTN 

2015 11.40 13.35 18.96 13.79 7.75 0.90 0.00 

2016 10.20 13.69 19.18 13.43 7.50 1.02 0.00 

2017 10.34 13.98 19.38 13.54 4.75 1.75 0.00 

2018 10.02 9.62 19.42 14.48 4.25 1.16 0.00 

2019 12.07 8.77 19.55 13.90 5.00 1.24 0.00 

5 BDMN 

2015 4.50 7.22 19.05 13.79 7.75 0.90 0.00 

2016 3.79 7.68 18.97 13.43 7.50 0.98 0.00 

2017 3.55 10.59 18.98 13.54 4.75 1.70 0.00 

2018 3.39 6.87 19.00 14.48 4.25 1.79 0.00 

2019 2.78 9.21 18.95 13.90 5.00 2.12 0.00 

6 BJBR 

2015 9.81 17.80 18.30 13.79 7.75 0.94 0.00 

2016 9.00 11.92 18.44 13.43 7.50 3.41 0.00 

2017 0.86 1.07 18.56 13.54 4.75 2.30 0.00 

2018 8.43 11.61 18.55 14.48 4.25 1.74 0.00 

2019 7.52 11.05 18.57 13.90 5.00 1.96 0.00 
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   Lanjutan Lampiran 1: Tabulasi Data Penelitian 

NO KODE 
Tahu

n 
X1 X2 X3 X4 X5 Y1 Y2 

7 BMRI 

2015 6.16 6.16 20.62 13.79 7.75 1.81 0.00 

2016 5.38 9.55 20.76 13.43 7.50 1.77 0.00 

2017 5.22 12.61 20.84 13.54 4.75 2.20 0.00 

2018 5.09 13.98 20.9 14.48 4.25 1.95 0.00 

2019 4.90 13.61 20.99 13.90 5.00 1.86 0.00 

8 PNBN 

2015 4.94 5.09 19.02 13.79 7.75 0.64 0.00 

2016 0.06 7.36 19.10 13.43 7.50 0.54 0.00 

2017 4.88 5.53 19.17 13.54 4.75 0.76 0.00 

2018 4.24 5.53 19.13 14.48 4.25 0.71 0.00 

2019 3.80 7.67 19.06 13.90 5.00 0.86 0.00 

9 BJTM 

2015 5.80 14.05 17.57 13.79 7.75 1.04 0.00 

2016 4.97 4.97 17.57 13.43 7.50 1.21 0.00 

2017 5.59 14.83 17.75 13.54 4.75 1.36 0.00 

2018 6.40 14.88 17.95 14.48 4.25 1.26 0.00 

2019 7.35 14.33 18.15 13.90 5.00 1.30 0.00 

 

   Lampiran 2: Deskriptif Statistik 

Descriptive Statistics 

 
N Minimum Maximum Mean 

Std. 
Deviation 

Variance 

Statistic Statistic Statistic Statistic 
Std. 
Error 

Statistic Statistic 

DER 45 0.06 12.07 5.8813 0.36791 2.46801 6.091 

ROE 45 1.07 22.46 11.9684 0.68115 4.56931 20.879 

TA 45 17.57 21.07 19.5640 0.15602 1.04661 1.095 

KURS 45 13.43 14.48 13.8280 0.05531 0.37105 0.138 

SB 45 4.25 7.75 5.8500 0.22182 1.48802 2.214 

PBV 45 0.54 4.79 1.8516 0.15267 1.02417 1.049 

RS 45 -0.02 0.39 0.0122 0.00887 0.05950 0.004 

Valid N 
(listwise) 

45       
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Lampiran 3: Uji Asumsi Klasik 

A) Uji Multikolinieritas 

1) Nilai Perusahaan 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

Collinearity 
Statistics 

B 
Std. 
Error 

Beta Tolerance VIF 

1 (Constant) -1.079 6.635    

DER -0.087 0.057 -0.209 0.817 1.223 

ROE 0.100 0.033 0.447 0.736 1.359 

TA 0.268 0.135 0.274 0.812 1.232 

KURS -0.157 0.424 -0.057 0.661 1.513 

SB -0.140 0.106 -0.204 0.662 1.511 

                  a. Dependent Variable: PBV 

 

2) Return Saham 

 

 

 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

Collinearity Statistics 

B 
Std. 
Error 

Beta Tolerance VIF 

1 (Constant) -0.315 0.452    

DER -0.003 0.004 -0.109 0.772 1.295 

ROE 0.005 0.002 0.396 0.592 1.689 

TA 0.004 0.010 0.064 0.738 1.355 

KURS 0.012 0.029 0.076 0.658 1.519 

SB 0.007 0.007 0.174 0.633 1.579 

PBV -3.741 0.011 -0.001 0.607 1.647 

             a. Dependent Variable: RETURN SAHAM  
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Lanjutan Lampiran 3: Uji Asumsi Klasik 

B) Uji  Autokorelasi 

1) Nilai Perusahaan 

2) Retu2) Returnn Saham 

Model Summaryb 

Mode
l R R Square 

Adjusted R 
Square 

Std. Error of the 
Estimate 

Durbin-
Watson 

1 .432a 0.187 0.058 0.05774 2.304 

a. Predictors: (Constant), PBV (Y1), NILAI TUKAR (X4), DER (X1), TA (X3), SUKU 

BUNGA (X5), ROE (X2) 

b. Dependent Variable: RETURN SAHAM (Y2) 

 

Lampiran 4: Goodness of fit 

A) Hasil Uji F 

1) Nilai Perusahaan 

ANOVAa 

Model 
Sum of 
Squares 

df Mean Square F Sig. 

1 

Regression 18.139 5 3.628 5.050 .001b 

Residual 28.014 39 0.718   

Total 46.153 44    

a. Dependent Variable: PBV 

b. Predictors: (Constant), SB, DER, TA, ROE, KURS 

 

 

Model Summaryb 

Model R R Square 
Adjusted R 

Square 
Std. Error of the 

Estimate 
Durbin-Watson 

1 .627a 0.393 0.315 0.84753 0.903 

a. Predictors: (Constant), SB, DER, TA, ROE, KURS 

b. Dependent Variable: PBV 
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Lanjutan Lampiran 4: Goodness of fit 

2) Return Saham 

ANOVAa 

Model 
Sum of 
Squares 

df Mean Square F Sig. 

1 

Regression 0.029 6 0.005 1.455 .220b 

Residual 0.127 38 0.003   

Total 0.156 44    

a. Dependent Variable: RETURN SAHAM (Y2) 
b. Predictors: (Constant), PBV (Y1), NILAI TUKAR (X4), DER (X1), TA (X3), SUKU 
BUNGA (X5), ROE (X2) 

 

B) Hasil Uji R2 

1) Nilai Perusahaan 

Model Summaryb 

Model R 
R 

Squar
e 

Adjusted R Square 
Std. Error of the 

Estimate 
Durbin-Watson 

1 .627a 0.393 0.315 0.84753 0.903 

a. Predictors: (Constant), SB, DER, TA, ROE, KURS 

b. Dependent Variable: PBV 

 

2) Return Saham 

Model Summaryb 

Model R 
R 

Square 
Adjusted R Square 

Std. Error of the 
Estimate 

Durbin-Watson 

1 .432a 0.187 0.058 0.05774 2.304 

a. Predictors: (Constant), PBV (Y1), NILAI TUKAR (X4), DER (X1), TA (X3), SUKU BUNGA 
(X5), ROE (X2) 

b. Dependent Variable: RETURN SAHAM (Y2) 
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c) Hasil Uji t 

  

Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. B 
Std. 
Error Beta 

(Constant) -0.315 0.446   -0.706 0.484 

DER (X1) -0.003 0.004 -0.109 -0.682 0.499 

ROE (X2) 0.005 0.002 0.395 2.349 0.024 

TA (X3) 0.004 0.009 0.064 0.401 0.690 

NILAI TUKAR (X4) 0.012 0.028 0.076 0.429 0.671 

SUKU BUNGA (X5) 0.007 0.007 0.174 0.982 0.332 

(Constant) -1.079 6.635   -0.163 0.872 

DER -0.087 0.057 -0.209 -1.511 0.139 

ROE 0.100 0.033 0.447 3.074 0.004 

TA 0.268 0.135 0.274 1.976 0.055 

KURS -0.157 0.424 -0.057 -0.372 0.712 

SB -0.140 0.106 -0.204 -1.329 0.192 

NP 0.011 0.009 0.195 1.305 0.199 

 

Lampiran 5: Gambar Tabel Durbin Watson  
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Lampiran 6: Gambar  Distirbusi t 

 

 

 

 

 

 

 

 

 

Lanjutan lampiran 6: Gambar  Distirbusi t 

Keterangan: 

Menentukan tingkat signifikan dengan ɑ = 0.05, diketahui: 

 N = Jumlah Sampel Penelitian 

 K = Jumlah Variabel Penelitian 

 Rumus  = (ɑ : 2 ; N – K – 1) 

Hasil t-Hitung pada: 

1) Nilai Perusahaan 
 

2) Return Saham 
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t – Tabel = (ɑ : 2 ; N – K – 1) 
= (0.05 : 2 ; 9 – 5 – 
1) 
= 0.025 ; 3  
= 3.182  

t-hitung (untuk nilai 
perusahaan) adalah sebesar  
3.182 

 

t – Tabel = (ɑ : 2 ; N – K – 1) 
= (0.05 : 2 ; 9 – 6 – 
1) 
=  0.025 ; 2 
=  4.302 

 t-hitung (untuk return saham) 
adalah sebesar 4.302 

 


