Lampiran

DATA NILAI ROA, ROE DAN HARGA SAHAM

	NAMA PERUSAHAAN
	SEKTOR
	TAHUN
	NILAI ROA (X1)
	NILAI ROE (X2)
	HARGA SAHAM (Y)

	
	
	
	%
	%
	(Rp)

	PT. Mulia Boga Raya, Tbk
	Konsumsi Non-Siklus
	2019
	14,71
	22,50
	1.500.000.000

	PT. Dana Brata Luhur, Tbk
	Energi
	2019
	5,11
	6,97
	1.285.000.000

	PT. Digital Mediatama Maxima, Tbk
	Teknologi
	2019
	2,3
	2,4
	7.692.307.700

	PT. Itama Ranoraya, Tbk
	Kesehatan
	2019
	10,17
	14,07
	1.600.000.000

	PT. Gaya Abadi Gaya Sempurna, Tbk
	Tekonologi
	2019
	8,53
	19,13
	2.000.000.000

	PT. Nusantara Almazia, Tbk
	Properti & Perumahan
	2019
	0,51
	0,66
	2.197.540.705

	PT. Gunung Raja Paksi, Tbk
	Bahan Dasar
	2019
	1,94
	3,0
	12.111.376.157

	PT. Telefast Indonesia, Tbk
	Industri
	2019
	8
	12
	1.666.666.500

	PT. Hensel Davest Indonesia, Tbk
	Teknologi
	2019
	3,27
	3,27
	1.524.680.001

	PT. Satyamitra Kemas Lestari, Tbk
	Bahan Dasar
	2019
	1,20
	3,01
	3.400.000.045

	PT. Inocycle Technology Group, Tbk
	Konsumsi Non-Siklus
	2019
	3,26
	6,80
	1.808.221.900

	PT. Arka Jayanti Persada, Tbk
	Industri
	2019
	0,47
	1,82
	2.000.000.000


	PT. Bliss Properti Indonesia, Tbk
	Properti & Perumahan
	2019
	0,75
	3,04
	8.388.870.106

	PT. Surya Permata Andalan, Tbk
	Konsumsi Siklus
	2019
	0,41
	0,41
	8.001.093.104

	PT. Menteng Heritage Realty, Tbk
	Konsumsi Siklus
	2019
	0,40
	0,52
	5.958.750.000

	PT. Hotel Fitra International, Tbk
	Konsumsi Siklus
	2019
	37,92
	61,08
	6.000.000.005

	PT. Communication Cable Systems Indonesia, Tbk
	Industri
	2019
	12,29
	16,98
	1.000.000.000

	PT. Surya Fajar Capital, Tbk
	Keuangan
	2019
	5,89
	8,12
	1.359.934.021

	PT. Indonesia Tobacco, Tbk
	Konsumsi Non-Siklus
	2019
	2,63
	1,56
	940.720.000

	PT. Bima Sakti Pertiwi, Tbk
	Properti & Perumahan
	2019
	24,81
	32,99
	3.125.000.000

	PT. Fuji Finance Indonesia Tbk
	Keuangan
	2019
	4,35
	4,39
	1.105.000.000

	PT. MNC Vision Networks Tbk
	Konsumsi Siklus
	2019
	44,52
	80,24
	41.514.046.739

	PT. Berkah Prima Perkasa Tbk
	Transportasi & Logistik
	2019
	27,16
	37,28
	2.502.100.000

	PT. Envy Technologies Indonesia Tbk
	Teknologi
	2019
	0,2
	0,3
	1.800.000.000

	PT. Darmi Bersaudara Tbk
	Bahan Dasar
	2019
	0,41
	0,99
	665.000.000


HASIL UJI ASUMSI KLASIK

Hasil Uji Normalitas
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Hasil Uji Multikolinearitas Coefficientsa
	Model
	Unstandardized Coefficients
	Standardized Coefficients
	t
	Sig.
	Collinearity Statistics

	
	B
	Std. Error
	Beta
	
	
	Toleranc e
	VIF

	1
	(Consta nt)
	29359.6

66
	7751.881
	-1.903
	3.787
	.001
	.076
	3.191

	
	ROA
	-57.652
	19.975
	
	-2.886
	.009
	
	


	
	ROE
	32.732
	11.890
	1.815
	2.753
	.012
	.076
	3.191


a. Dependent Variable: HARGA SAHAM

Hasil Uji Heteroskedastisitas
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HASIL UJI REGRESI LINIER BERGANDA

Coefficientsa
	Model
	Unstandardized Coefficients
	Standardized Coefficients
	t
	Sig.

	
	B
	Std. Error
	Beta
	
	

	
	(Constan t)
	29359.66

6
	7751.881
	
	3.787
	.001

	1
	ROA
	-57.652
	19.975
	-1.903
	-2.886
	.009

	
	ROE
	32.732
	11.890
	1.815
	2.753
	.012


a. Dependent Variable: HARGA SAHAM

HASIL UJI HIPOTESIS



Hasil Uji Parsial (Uji t) Coefficientsa
a. Dependent Variable: HARGA SAHAM

Hasil Uji Simultan (Uji F)

ANOVAa
	Model
	Sum of Squares
	df
	Mean Square
	F
	Sig.

	
	Regression
	7824227507.381
	2
	3912113753.691
	4.168
	.029b

	1
	Residual
	20648133945.659
	22
	938551542.984
	
	

	
	Total
	28472361453.040
	24
	
	
	


a. Dependent Variable: HARGA SAHAM

b. Predictors: (Constant), ROE, ROA

Hasil Uji Koefisien Determinasi (Uji R2)

Model Summaryb
	Model
	R
	R Square
	Adjusted R Square
	Std. Error of the Estimate

	1
	.524a
	.275
	.209
	30635.78860


a. Predictors: (Constant), ROE, ROA

b. Dependent Variable: HARGA SAHAM
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