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LAMPIRAN 

Lampiran 1. Waktu Penelitian 

 
 
 
Lampiran 2 Penentuan Sampel Penelitian 

No. Kode Nama Saham Kriteria Sampel 

1 2 3 

1 AALI Astra Agro Lestari Tbk. ✓ ✓ ✓ ✓ 

2 ACES Ace Hardware Indonesia Tbk. ✓ ✓ ✓ ✓ 

3 ADHI Adhi Karya (Persero) Tbk. ✓ 🗴 🗴 🗴 

4 ADRO Adaro Energy Indonesia Tbk. ✓ 🗴 ✓ 🗴 

5 AGII Aneka Gas Industri Tbk. ✓ 🗴 🗴 🗴 

6 AKRA AKR Corporindo Tbk. ✓ ✓ ✓ ✓ 

7 ANTM Aneka Tambang Tbk. ✓ ✓ ✓ ✓ 

8 BANK Bank Aladin Syariah Tbk. ✓ 🗴 🗴 🗴 

9 BMHS Bundamedik Tbk. ✓ 🗴 🗴 🗴 

1 2 3 4 1 2 3 4 1 2 3 4 1 2 3 4 1 2 3 4 1 2 3 4 1 2 3 4 1 2 3 4 1 2 3 4 1 2 3 4 1 2 3 4
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10 BMTR Global Mediacom Tbk. ✓ ✓ 🗴 🗴 

11 BRIS Bank Syariah Indonesia Tbk. ✓ ✓ 🗴 🗴 

12 BRPT Barito Pacific Tbk. ✓ 🗴 🗴 🗴 

13 BSDE Bumi Serpong Damai Tbk. ✓ 🗴 🗴 🗴 

14 BTPS Bank BTPN Syariah Tbk. ✓ ✓ 🗴 🗴 

15 CPIN Charoen Pokphand Indonesia Tbk ✓ ✓ ✓ ✓ 

16 CTRA Ciputra Development Tbk. ✓ ✓ ✓ ✓ 

17 DMAS Puradelta Lestari Tbk. ✓ 🗴 🗴 🗴 

18 DSNG Dharma Satya Nusantara Tbk. ✓ 🗴 🗴 🗴 

19 ELSA Elnusa Tbk. ✓ 🗴 ✓ 🗴 

20 EMTK Elang Mahkota Teknologi Tbk. ✓ 🗴 🗴 🗴 

21 ERAA Erajaya Swasembada Tbk. ✓ ✓ 🗴 🗴 

22 EXCL XL Axiata Tbk. ✓ 🗴 🗴 🗴 

23 FILM MD Pictures Tbk. ✓ 🗴 🗴 🗴 

24 HEAL Medikaloka Hermina Tbk. ✓ 🗴 🗴 🗴 

25 HRUM Harum Energy Tbk. ✓ 🗴 🗴 🗴 

26 ICBP Indofood CBP Sukses Makmur Tbk. ✓ ✓ ✓ ✓ 

27 INCO Vale Indonesia Tbk. ✓ 🗴 🗴 🗴 

28 INDF Indofood Sukses Makmur Tbk. ✓ ✓ ✓ ✓ 

29 INKP Indah Kiat Pulp & Paper Tbk. ✓ 🗴 ✓ 🗴 

30 INTP Indocement Tunggal Prakarsa Tbk. ✓ ✓ ✓ ✓ 

31 IPTV MNC Vision Networks Tbk. ✓ 🗴 🗴 🗴 

32 IRRA Itama Ranoraya Tbk. ✓ 🗴 🗴 🗴 

33 ISAT Indosat Tbk. ✓ 🗴 🗴 🗴 

34 ISSP Steel Pipe Industry of Indonesia Tbk. ✓ 🗴 🗴 🗴 

35 ITMG Indo Tambangraya Megah Tbk. ✓ 🗴 🗴 🗴 

36 JPFA Japfa Comfeed Indonesia Tbk. ✓ ✓ ✓ ✓ 

37 KLBF Kalbe Farma Tbk. ✓ ✓ ✓ ✓ 
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38 KPIG MNC Land Tbk. ✓ 🗴 🗴 🗴 

39 LINK Link Net Tbk. ✓ ✓ ✓ ✓ 

40 LPKR Lippo Karawaci Tbk. ✓ ✓ 🗴 🗴 

41 LPPF Matahari Department Store Tbk. ✓ ✓ 🗴 🗴 

42 LSIP PP London Sumatra Indonesia Tbk. ✓ ✓ ✓ ✓ 

43 MAPI Mitra Adiperkasa Tbk. ✓ 🗴 🗴 🗴 

44 MDKA Merdeka Copper Gold Tbk. ✓ 🗴 🗴 🗴 

45 MIKA Mitra Keluarga Karyasehat Tbk. ✓ ✓ 🗴 🗴 

46 MLPL Multipolar Tbk. ✓ 🗴 🗴 🗴 

47 MMLP Mega Manunggal Property Tbk. ✓ 🗴 🗴 🗴 

48 MNCN Media Nusantara Citra Tbk. ✓ 🗴 🗴 🗴 

49 MPMX Mitra Pinasthika Mustika Tbk. ✓ 🗴 🗴 🗴 

50 MTDL Metrodata Electronics Tbk. ✓ 🗴 🗴 🗴 

51 MYOR Mayora Indah Tbk. ✓ ✓ ✓ ✓ 

52 PGAS Perusahaan Gas Negara Tbk. ✓ 🗴 🗴 🗴 

53 PRDA Prodia Widyahusada Tbk. ✓ 🗴 🗴 🗴 

54 PTBA Bukit Asam Tbk. ✓ ✓ ✓ ✓ 

55 PTPP PP (Persero) Tbk. ✓ ✓ 🗴 🗴 

56 PWON Pakuwon Jati Tbk. ✓ ✓ 🗴 🗴 

57 SCMA Surya Citra Media Tbk. ✓ 🗴 🗴 🗴 

58 SIDO Industri Jamu dan Farmasi Sido Muncul Tbk. ✓ ✓ ✓ ✓ 

59 SMDR Samudera Indonesia  Tbk. ✓ 🗴 🗴 🗴 

60 SMGR Semen Indonesia (Persero) Tbk. ✓ ✓ ✓ ✓ 

61 SMRA Summarecon Agung Tbk. ✓ ✓ 🗴 🗴 

62 TAPG Triputra Agro Persada Tbk. ✓ 🗴 🗴 🗴 

63 TINS Timah Tbk. ✓ ✓ 🗴 🗴 

64 TKIM Pabrik Kertas Tjiwi Kimia Tbk. ✓ 🗴 ✓ 🗴 

65 TLKM Telkom Indonesia (Persero) Tbk. ✓ 🗴 ✓ 🗴 
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66 TPIA Chandra Asri Petrochemical Tbk. ✓ 🗴 🗴 🗴 

67 UNTR United Tractors Tbk. ✓ ✓ ✓ ✓ 

68 UNVR Unilever Indonesia Tbk. ✓ ✓ ✓ ✓ 

69 WIFI Solusi Sinergi Digital Tbk. ✓ 🗴 🗴 🗴 

70 WIKA Wijaya Karya (Persero) Tbk. ✓ ✓ 🗴 🗴 

 
Lampiran 3 Uji Normalitas 

 

 

Lampiran 4 Uji Multikolinearitas 
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Series: Standardized Residuals
Sample 2018 2022
Observations 95

Mean      -6.66e-17
Median   0.026227
Maximum  1.805669
Minimum -1.271053
Std. Dev.   0.689355
Skewness   0.068443
Kurtosis   2.183750

Jarque-Bera  2.711463
Probability  0.257759 

Correlation

X1 X2 X3
X1  1.000000  0.076837  0.319151
X2  0.076837  1.000000  0.257446
X3  0.319151  0.257446  1.000000
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Lampiran 5 Uji Heteroskedastisitas 

 

Lampiran 6 Uji Autokorelasi 

 
 
 
 
 
 
 
 

Dependent Variable: RESABS
Method: Panel Least Squares
Date: 07/08/24   Time: 08:25
Sample: 2018 2022
Periods included: 5
Cross-sections included: 19
Total panel (balanced) observations: 95

Variable Coefficient Std. Error t-Statistic Prob.  
C 0.307108 0.265999 1.154545 0.2520

X1 0.308736 0.203144 1.519787 0.1329
X2 -0.052856 0.117285 -0.450664 0.6536
X3 -0.328331 1.241483 -0.264466 0.7922

Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.673772     Mean dependent var 0.475767
Adjusted R-squared 0.579926     S.D. dependent var 0.549052
S.E. of regression 0.355858     Akaike info criterion 0.971171
Sum squared resid 9.244349     Schwarz criterion 1.562595
Log likelihood -24.13060     Hannan-Quinn criter. 1.210150
F-statistic 7.179519     Durbin-Watson stat 3.070641
Prob(F-statistic) 0.000000

Dependent Variable: Y
Method: Panel Least Squares
Date: 07/08/24   Time: 08:33
Sample: 2018 2022
Periods included: 5
Cross-sections included: 19
Total panel (balanced) observations: 95

Variable Coefficient Std. Error t-Statistic Prob.  
C 3.351002 0.606947 5.521078 0.0000

X1 -1.988065 0.463526 -4.289001 0.0001
X2 0.107981 0.267617 0.403491 0.6878
X3 7.394669 2.832769 2.610403 0.0110

Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.943265     Mean dependent var 2.713237
Adjusted R-squared 0.926944     S.D. dependent var 3.004141
S.E. of regression 0.811983     Akaike info criterion 2.621066
Sum squared resid 48.13011     Schwarz criterion 3.212490
Log likelihood -102.5006     Hannan-Quinn criter. 2.860046
F-statistic 57.79485     Durbin-Watson stat 1.446501
Prob(F-statistic) 0.000000
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Lampiran 7 t tabel 
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Lampiran 8 F table 
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Lampiran 9 Tabulasi Data 

Kode Tahun DER DPR ROA Tobin'Q 
AALI 2018 0,379 0,629 0,062 0,999 

  2019 0,421 3,063 0 1,336 
  2020 0,443 0,113 0,017 1,161 
  2021 0,436 0,19 0,081 0,905 
  2022 0,315 0,514 0,068 0,768 

ACES 2018 0,401 0,404 0,178 4,648 
  2019 0,42 0,474 0,147 4,156 
  2020 0,388 0,422 0,115 4,338 
  2021 0,222 0,796 0,11 3,245 
  2022 0,285 0,53 0,097 1,393 

AKRA 2018 1,009 0,581 0,081 1,266 
  2019 1,127 0,61 0,031 1,214 
  2020 0,77 0,535 0,052 1,091 
  2021 1,081 0,515 0,049 1,221 
  2022 1,067 0,616 0,095 1,55 

ANTM 2018 0,745 0,187 0,041 0,998 
  2019 0,665 0,349 0 1,068 
  2020 0,667 0,35 0,031 1,865 
  2021 0,58 0,5 0,067 2,01 
  2022 0,419 0,5 0,113 1,713 

CPIN 2018 0,426 0,201 0,166 4,584 
  2019 0,393 0,532 0,123 3,913 
  2020 0,334 0,346 0,122 3,685 
  2021 0,409 0,507 0,103 3,043 
  2022 0,514 0,603 0,074 2,664 

CTRA 2018 1,06 0,156 0,039 1,061 
  2019 1,038 0,129 0,036 1,043 
  2020 1,249 0,12 0,035 1,021 
  2021 1,097 0,149 0,053 0,966 
  2022 1,004 0,149 0,045 0,917 

ICPB 2018 0,513 0,497 0,152 3,885 
  2019 0,451 0,498 0,148 3,67 
  2020 1,059 0,381 0,072 1,592 
  2021 1,148 0,392 0,071 1,394 
  2022 1,006 0,478 0,053 1,513 

INDF 2018 0,934 0,498 0,066 1,161 
  2019 0,775 0,497 0,068 1,16 
  2020 1,061 0,378 0,057 0,884 
  2021 1,061 0,318 0,067 0,825 
  2022 0,927 0,355 0,06 0,808 

INTP 2018 0,197 1,767 0,045 2,608 
  2019 0,2 1,003 0,068 2,695 
  2020 0,233 1,019 0,065 2,138 
  2021 0,267 1,027 0,072 1,854 
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  2022 0,314 0,302 0,072 1,56 
JPFA 2018 1,255 0,535 0,106 1,651 

  2019 1,2 0,132 0,074 1,26 
  2020 1,274 0,506 0,032 1,222 
  2021 1,182 0,345 0,077 1,247 
  2022 1,394 0,41 0,039 1,047 

KLBF 2018 0,186 0,496 0,141 4,084 
  2019 0,213 0,374 0,124 3,923 
  2020 0,235 0,583 0,127 3,264 
  2021 0,207 0,515 0,125 3,121 
  2022 0,233 0,523 0,129 3,738 

LINK NET 2018 0,268 0,864 0,133 2,686 
  2019 0,429 0,575 0,134 2,004 
  2020 0,687 0,302 0,123 1,292 
  2021 0,857 0,6 0,093 1,636 
  2022 1,344 0,517 0,021 1,218 

LSIP 2018 0,205 0,388 0,041 1,02 
  2019 0,203 0,405 0,029 1,16 
  2020 0,176 0,196 0,081 1,009 
  2021 0,163 0,349 0,086 0,822 
  2022 0,135 0,349 0,088 0,677 

MYOR 2018 1,059 0,377 0,103 3,844 
  2019 0,921 0,337 0,107 2,887 
  2020 0,755 0,565 0,103 3,494 
  2021 0,753 0,396 0,065 2,72 
  2022 0,736 0,402 0,09 2,933 

PTBA 2018 0,486 0,712 0,242 2,202 
  2019 0,417 0,88 0,147 1,435 
  2020 0,42 0,351 0,094 1,602 
  2021 0,489 0,981 0,21 1,19 
  2022 0,569 1 0,281 1,297 

SIDO 2018 0,15 0,235 0,198 3,876 
  2019 0,154 0,249 0,227 5,504 
  2020 0,195 1,001 0,242 6,389 
  2021 0,172 0,899 0,312 6,523 
  2022 0,164 0,342 0,273 5,691 

SMGR 2018 0,557 0,4 0,069 1,701 
  2019 1,296 0,1 0,028 1,442 
  2020 1,138 0,4 0,03 1,465 
  2021 0,866 0,502 0,026 0,98 
  2022 0,704 0,618 0,035 0,936 

UNTR 2018 1,038 0,4 0,108 1,387 
  2019 0,828 0,4 0,078 1,172 
  2020 0,58 0,4 0,054 1,361 
  2021 0,567 0,45 0,106 1,096 
  2022 0,569 1,233 0,2 1,037 

UNVR 2018 1,753 0,996 0,46 17,678 
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  2019 2,909 0,996 0,343 16,263 
  2020 3,159 0,995 0,344 14,415 
  2021 3,413 0,993 0,3 8,996 
  2022 3,583 0,993 0,301 10,57 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



149	
 

	
 

Lampiran 10 Lembar pengesahan Proposal Skripsi 
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Lampiran 11 Lembar Rekomendasi Penguji (SPS) 
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Lampiran 11 Lembaran Revisi (SPS) 
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Lampiran 12 Lembar Pengesahan Naskah Skripsi 
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Lampiran 13 Lembar Rekomendasi Penguji (UNS) 
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Lampiran 14 Lembar Revisi (UNS) 

 
 
 
 


