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1.1. Tabel data Harga Saham, ROA, DER, DPR tahun 2016-2020

Kode Tahun ROA DER Harga Saham DPR
2016 0.18 0.11 1350 0.86
2017 0.08 0.24 1290 0.65
CEKA 2018 0.08 0.20 1375 0.64
2019 0.15 0.23 1670 0.58
2020 0.12 0.24 1785 0.53
2016 0.22 0.18 5000 0.86
2017 0.21 0.17 4590 0.74
DLTA 2018 0.22 0.19 5500 1.13
2019 0.22 0.18 6800 0.98
2020 0.10 0.20 4400 1.61
2016 0.13 0.56 8575 0.50
2017 0.12 0.56 8900 0.68
ICBP 2018 0.13 0.51 10450 0.35
2019 0.13 0.45 11150 0.50
2020 0.06 1.06 9575 0.38
2016 0.05 0.87 7925 0.50
2017 0.05 0.88 7625 0.50
INDF 2018 0.04 0.93 7450 0.36
2019 0.05 0.78 7925 0.50
2020 0.04 1.06 6850 0.38
2016 0.43 1.27 11750 0.20
2017 0.53 1.36 13350 0.85
MLBI 2018 0.42 1.48 16000 1.00
2019 0.42 1.53 15400 1.02
2020 0.10 1.03 9250 3.50
2016 0.11 1.06 1530 0.35
2017 0.11 1.03 2020 0.38
MYOR 2018 0.10 1.06 2380 0.38
2019 0.10 0.92 2050 0.34
2020 0.10 0.76 2710 0.56
2016 0.10 1.02 1600 0.25
2017 0.05 0.62 1275 0.25
ROTI 2018 0.04 0.51 1200 0.41
2019 0.06 0.51 1300 0.40
2020 0.05 0.38 1360 1.38
2016 0.06 0.72 1640 0.36
2017 0.03 0.59 1715 0.47
SKBM 2018 0.01 0.70 1695 0.38
2019 0.00 0.76 1410 0.29
2020 0.01 0.84 1324 0.20
2016 0.04 0.92 1308 0.15
SKLT 2017 0.04 1.07 1100 0.19
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2018 0.04 1.20 1500 0.17
2019 0.06 1.08 1610 0.21
2020 0.06 0.90 1565 0.22
2016 0.08 1.00 3190 0.16
2017 0.09 0.69 4360 0.26
STTP 2018 0.10 0.60 3750 0.26
2019 0.17 0.34 4500 0.66
2020 0.18 0.29 9500 0.76
2016 0.17 0.21 1142 0.81
2017 0.14 0.23 1295 0.81
ULTJ 2018 0.13 0.16 1350 0.90
2019 0.16 0.17 1680 0.82
2020 0.13 0.83 1600 0.11
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1.2. Tabel tabulasi data Harga Saham, ROA, DER, DPR

Model 1 :
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
ROA_X1 55 .00 .53 1224 .10829
DER_X2 55 A1 1.53 .6805 .38568
DPR_Z 55 A1 3.50 .5939 .51276
Harga_Saham_Y 55 1100.00 16000.00 4556.2545 4059.32843
Valid N (listwise) 55

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual
N 55
Normal ParametersP Mean .0000000
Std. Deviation | 2764.85389268
Most Extreme Differences Absolute .098
Positive .054
Negative -.098
Test Statistic .098
Asymp. Sig. (2-tailed) .200¢¢

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

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

Model Summary®

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 .7382 .544 .080 49174 1.810

a. Predictors: (Constant), DER_X2, ROA_ X1

b. Dependent Variable: DPR_Z
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ANOVA?
Model Sum of Squares df Mean Square F Sig.
Regression 1.623 2 .812 3.357 .043p
Residual 12.574 52 .242
Total 14.198 54
a. Dependent Variable: DPR_Z
b. Predictors: (Constant), DER_X2, ROA_X1
Coefficients?
Standardized
Unstandardized Coefficients Coefficients 95,0% Confidence Interval for B Collinearity Statistics
Model B Std. Error Beta t Sig. Lower Bound Upper Bound Tolerance VIF
(Constant) .646 .146 4.415 .000 .352 .940
ROA_X1 1.347 .628 .285 2.146 .037 .087 2.607 .968 1.033
DER X2 -.319 176 -.240 -1.811 .036 -.673 .035 .968 1.033
a. Dependent Variable: DPR_Z
Coefficients?
Standardized
Unstandardized Coefficients Coefficients 95,0% Confidence Interval for B Collinearity Statistics
Model B Std. Error Beta t Sig. Lower Bound Upper Bound Tolerance VIF
(Constant) 118 129 917 .363 -.140 .376
ROA_X1 .017 .551 .004 .031 .975 -1.089 1.123 .968 1.033
DER X2 .149 .155 .135 .964 .340 -.161 .460 .968 1.033

a. Dependent Variable: Abs_RES1



mediator
variable

independent
variable

B
e (SE, )=

variable

A: 7]
B: 2]
SEx: | 0.628 e
(7]

SEp: | 802.314

Sobel test statistic: 1.47894153
One-tailed probability: 0.06957797
Two-tailed probability: 0.13915594
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Model 2 :

Model Summary®

Model R

R Square

Adjusted R

Square

Std. Error of the

Estimate

Durbin-Watson

1 7322

.536

.509

2845.01118

1.948

a. Predictors: (Constant), DPR_Z, DER_X2, ROA_X1

b. Dependent Variable: Harga_Saham_Y

One-Sample Kolmogorov-Smirnov Test

Unstandardized

Residual

N

Normal Parameters®P?

Most Extreme Differences

Mean

Std. Deviation

Absolute
Positive

Negative

Test Statistic

Asymp. Sig. (2-tailed)

55

114
114
-.097
114
.073°

.0000000
1651.19504684

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

ANOVA?Z

Model

Sum of Squares

df

Mean Square

Sig.

1 Regression

Residual

477021431.850
412798520.586

Total

889819952.436

3
51
54

159007143.950
8094088.639

19.645

.000P

a. Dependent Variable: Harga_Saham_Y

b. Predictors: (Constant), DPR_Z, DER_X2, ROA_ X1




Coefficients?

Standardized
Unstandardized Coefficients Coefficients 95,0% Confidence Interval for B Collinearity Statistics
Model B Std. Error Beta t Sig. Lower Bound Upper Bound Tolerance VIF
(Constant) -1231.834 992.887 -1.241 .220 -3225.138 761.470
ROA_X1 20430.536 3790.155 .545 5.390 .000 12821.483 28039.589 .890 1.124
DER_X2 -3401.324 1051.703 .323 3.234 .002 -5512.706 1289.943 911 1.098
DPR Z 1638.354 802.314 .207 2.042 .046 27.642 3249.066 .886 1.129
a. Dependent Variable: Harga_Saham_Y
Coefficients?
Standardized
Unstandardized Coefficients Coefficients 95,0% Confidence Interval for B Collinearity Statistics
Model B Std. Error Beta t Sig. Lower Bound Upper Bound Tolerance VIF
(Constant) 2214.985 592.961 3.735 .000 1024.567 3405.404
ROA_X1 -1009.310 2263.514 -.065 -.446 .658 -5553.504 3534.883 .890 1.124
DER_X2 501.931 628.086 115 799 428 -759.005 1762.866 911 1.098
DPR Z -442.966 479.149 -.135 -.924 .360 -1404.897 518.965 .886 1.129

a. Dependent Variable: Abs_ RES2

mediator
variable
[ 8
(58 'rsf:'a)"
independent N | dependent
variable variablo
A 0319 |@
B: (16383 |@
SEx: (0176 |@
SEg: (802314 |@

Sobel test statistic: -1.35553055
One-tailed probability: 0.08762429
Two-tailed probability: 0.17524858




