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Lampiran 1. Data Return Saham Perusahaan di BEI tahun 2017-2021 

No 
Kode 

Saham 

Nama 

Perusahaan 
Tahun 

Return 

Saham 

Debt to 

Eqiuty 

Ratio 

Net Profit 

Margin  

 

1 AISA 
Tiga Pilar 

Sejahtera 

2017 -0.7553 15.600 -0.1721  

2018 - - -  

2019 0.6905 0.0156 0.1120  

2020 0.6904 -0.0254 -0.0835  

2021 -0.2676 0.0131 0.0117  

2 CINT 

PT Chitose 

Internasional 

Tbk 

2017 0.057 0.2500 0.0793  

2018 -0.1497 0.28 0.0488  

2019 - - -  

2020 - - -  

2021 - - -  

3 DLTA 
Delta Djakarta 

Tbk 

2017 -0.0820 0.1700 0.3599  

2018 0.1983 0.1900 0.3709  

2019 0.2180 0.0020 0.4860  

2020 -0.3529 0.0023 0.2700  

2021 -0.1477 0.0033 0.0040  

4 DVLA 

Darya-Varia 

Laboratoria 

Tbk 

2017 0.1168 0.4700 0.1030  

2018 -0.0102 0.4100 0.1319  

2019 0.1545 0.0043 0.1680  

2020 0.0755 0.0041 0.1530  

2021 0.1363 0.0045 0.0018  

5 INDF 

Indofood 

Sukses 

Makmur Tbk 

2017 -0.0379 0.8800 0.0733  

2018 -0.0230 0.9800 0.0654  

2019 - - -  

2020 - - -  

2021 0.1018 0.0107 0.0011  

6 KICI 
Kedaung 

Indah Can Tbk 

2017 0.4250 0.6300 0.0701  

2018 0.6608 0.6800 -0.0036  

2019 0.3030 0.0064 -0.0471  

2020 0.0495 0.0083 -0.0322  

2021 0.3584 0.0070 0.0018  

7 KINO  
PT Kino 

Indonesia Tbk 

2017 -0.3003 0.5800 0.0347  

2018 0.3208 0.6600 0.0405  

2019 0.2723 0.0076 0.1710  

2020 -0.2069 0.0093 0.0693  

2021 -0.2536 0.0102 0.0001  
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Lampiran 1. Data Return Saham Perusahaan di BEI tahun 2017-2021 (lanjutan) 

No 
Kode 

Saham 

Nama 

Perusahaan 
Tahun 

Return 

Saham 

Debt to 

Eqiuty 

Ratio 

Net Profit 

Margin  

 

8 LMPI 

Langgeng 

Makmur 

Industri Tbk 

2017 0.237 12.200 -0.0757  

2018 -0.1377 13.700 -0.0970  

2019 -0.2957 0.0149 -0.0995  

2020 -0.0449 0.0173 -0.1090  

2021        

9 MBTO 
Martina Berto 

Tbk 

2017 -0.2703 0.8914 -0.0338  

2018 -0.0667 0.9000 -0.1627  

2019 -0.1746 0.0121 -0.0948  

2020 0.0106 0.0242 -0.4800  

2021 0.5368 0.0091 -0.0127  

10 PYFA 
Pyridam 

Farma Tbk 

2017 -0.0850 0.4700 0.0320  

2018 0.0328 0.6600 0.0232  

2019 -0.0858 0.0056 0.0355  

2020        

2021 0.0410 0.0243 0.0005  
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Lampiran 2. Uji Multikolinearitas 

Coefficients 

Term Coef SE Coef T-Value P-Value VIF 

Constant 0.0694 0.0497 1.40 0.171   
X1 -0.0227 0.0132 -1.72 0.094 1.08 
X2 0.126 0.299 0.42 0.675 1.08 
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Lampiran 3 Uji Heterokedastisitas 

Kode ei sum(ei) sum(ei)^2 ei^2 sum(ei^2) 

AISA -0.4489 

0.4513 0.20366 

0.20153 

1.08291 
AISA 0.6073 0.36887 

AISA 0.6310 0.39817 

AISA -0.3381 0.11434 

CINT -0.0167 
-0.2356 0.05550 

0.00028 
0.04818 

CINT -0.2189 0.04790 

DLTA -0.1930 

-0.6930 0.48029 

0.03723 

0.30784 

DLTA 0.0864 0.00747 

DLTA 0.0873 0.00762 

DLTA -0.4563 0.20821 

DLTA -0.2175 0.04730 

DVLA 0.0451 

0.0759 0.00576 

0.00203 

0.01832 

DVLA -0.0869 0.00755 

DVLA 0.0640 0.00410 

DVLA -0.0131 0.00017 

DVLA 0.0668 0.00446 

INDF -0.0965 

-0.1424 0.02027 

0.00932 

0.01652 INDF -0.0784 0.00614 

INDF 0.0325 0.00106 

KICI 0.3611 

1.4815 2.19483 

0.13038 

0.64044 

KICI 0.6073 0.36884 

KICI 0.2397 0.05747 

KICI -0.0156 0.00024 

KICI 0.2890 0.08350 

KINO  -0.3609 

-0.5256 0.27627 

0.13024 

0.41674 

KINO  0.2613 0.06828 

KINO  0.1815 0.03295 

KINO  -0.2848 0.08111 

KINO  -0.3227 0.10416 

LMPI 0.4540 

0.1179 0.01389 

0.20616 

0.35367 
LMPI 0.1161 0.01347 

LMPI -0.3522 0.12402 

LMPI -0.1001 0.01002 

MBTO -0.3152 

-0.1703 0.02901 

0.09933 

0.38226 

MBTO -0.0951 0.00904 

MBTO -0.2317 0.05369 

MBTO 0.0024 0.00001 

MBTO 0.4692 0.22019 



 
 

38 

 

Universitas Hasanuddin 

Lampiran 3 Uji Heterokedastisitas (lanjutan) 

Kode ei sum(ei) sum(ei)^2 ei^2 sum(ei^2) 

PYFA -0.1477 -0.3596 0.12934 0.02183 0.04865 

PYFA -0.0245     0.00060   

PYFA -0.1595     0.02545   

PYFA -0.0279     0.00078   

Jumlah 3.40883   3.31554 

LM 0.0042 
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Lampiran 4. Uji Autokorelasi 

et et-(et-1) (et-(et-1))^2  (et)^2 

-0.4489     0.20153 

0.6073 1.0563 1.11571 0.36887 

0.6310 0.0237 0.00056 0.39817 

-0.3381 -0.9691 0.93925 0.11434 

-0.0167 0.3214 0.10332 0.00028 

-0.2189 -0.2022 0.04087 0.04790 

-0.1930 0.0259 0.00067 0.03723 

0.0864 0.2794 0.07804 0.00747 

0.0873 0.0009 0.00000 0.00762 

-0.4563 -0.5436 0.29552 0.20821 

-0.2175 0.2388 0.05703 0.04730 

0.0451 0.2626 0.06895 0.00203 

-0.0869 -0.1320 0.01743 0.00755 

0.0640 0.1509 0.02278 0.00410 

-0.0131 -0.0771 0.00595 0.00017 

0.0668 0.0799 0.00638 0.00446 

-0.0965 -0.1634 0.02669 0.00932 

-0.0784 0.0182 0.00033 0.00614 

0.0325 0.1109 0.01230 0.00106 

0.3611 0.3285 0.10794 0.13038 

0.6073 0.2462 0.06063 0.36884 

0.2397 -0.3676 0.13512 0.05747 

-0.0156 -0.2553 0.06520 0.00024 

0.2890 0.3046 0.09277 0.08350 

-0.3609 -0.6499 0.42231 0.13024 

0.2613 0.6222 0.38711 0.06828 

0.1815 -0.0798 0.00637 0.03295 

-0.2848 -0.4663 0.21745 0.08111 

-0.3227 -0.0379 0.00144 0.10416 

0.4540 0.7768 0.60341 0.20616 

0.1161 -0.3380 0.11422 0.01347 

-0.3522 -0.4682 0.21925 0.12402 

-0.1001 0.2521 0.06353 0.01002 

-0.3152 -0.2151 0.04625 0.09933 

-0.0951 0.2201 0.04843 0.00904 

-0.2317 -0.1366 0.01867 0.05369 
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Lampiran 4. Uji Autokorelasi (lanjutan) 

et et-(et-1) (et-(et-1))^2  (et)^2 

0.0024 0.2341 0.05481 0.00001 

0.4692 0.4668 0.21795 0.22019 

-0.1477 -0.6170 0.38067 0.02183 

-0.0245 0.1232 0.01518 0.00060 

-0.1595 -0.1350 0.01823 0.02545 

-0.0279 0.1316 0.01733 0.00078 

Total 6.10606 3.31554 

Durbin Watson 1.8416 

dL 1.4073 

dU  1.6061 
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Lampiran 5. Tabel Durbin Watson 
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Lampiran 6. Pendugaan Komponen Variansi Galat dan Parameter 
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Lampiran 7. Nilai Matriks Varian Kovarian  
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Lampiran 7. Nilai Matriks Varian Kovarian (lanjutan) 
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Lampiran 8. Pendugaan Parameter Regresi Data Panel Tidak Seimbang 
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Lampiran 8. Pendugaan Parameter Regresi Data Panel Tidak Seimbang(lanjutan) 
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Lampiran 8. Pendugaan Parameter Regresi Data Panel Tidak Seimbang(lanjutan) 
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Lampiran 8. Pendugaan Parameter Regresi Data Panel Tidak Seimbang(lanjutan) 

 


