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1. Daftar Sampel

LAMPIRAN

No. Kode Nama Perusahaan
1 CPIN Charoen Pokphand Indonesia Thk
2 ICBP Indofood CBP Sukses Makmur Thk
3 INDF Indofood Sukses Makmur Thk
4 INKP Indah Kiat Pulp & Paper Thk
5 INTP Indocement Tunggal Prakarsa Thk
6 JPFA JPFA Comfeed Indonesia Tbhk
7 KLBF Kalbe Farma Thk
8 TKIM Pabrik Kertas Tjiwi Kimia Tbk
9 UNVR Unilever Indonesia Thk
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2. Data ROA, DER, dan Firm Size.

Pem2$11an Tahun | ROA | DER | PBV
CPIN 2019 | 712 | -099 | 171
2020 | 711 | -11 | 1.68

2021 | 693 | -0.87 | 159

2022 | 66 | -059 | 1.42

2023 | 634 | -052 | 1.32

ICBP 2019 | 4.99 1 151
2020 | 464 | 238 | 051

2021 | 426 | 033 | 0.74

2022 | 389 | 013 | 079

2023 | 428 | 008 | 082

INDF 2019 | 181 | -006 | 0.4
2020 | 1.68 | 049 | 004

2021 | 1.83 | 061 | -0.06

2022 | 1.63 | 045 | -0.05

2023 | 1.82 | 044 | -0.09

INKP 2019 | 117 | 065 | 1.34
2020 | 124 | -0.86 | 1.49

2021 | 177 | 074 | 131

2022 | 219 | -0.82 | 1.29

2023 | 14 | -087 | 117

INTP 2019 | 189 | -1.78 | 1.13
2020 | 1.89 | -153 | 097

2021 | 1.9 1.3 | 086

2022 | 196 | -1.07 | 0.74

2023 | 1.95 | -0.75 | 062

JPFA 2019 | 1.91 | 029 | 043
2020 | 155 | 034 | 0.39

2021 | 201 | 029 | 045

2022 | 152 | 056 | 02

2023 | 1.02 | 058 | 0.09
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KLBF 2019 2.53 -1.85 1.36
2020 2.52 -1.7 1.28
2021 2.53 -1.75 1.26
2022 2.54 0.43 1
2023 2.33 -1.93 1.22

TKIM 2019 1.69 0.23 0.47
2020 1.57 0.14 0.4
2021 2.06 0.15 0.23
2022 2.57 0.1 0.09
2023 1.56 -0.11 0.03

UNVR 2019 3.58 0.56 1.24
2020 8.16 1.03 1.53
2021 8.01 1.32 1.24
2022 8.01 1.26 1.35
2023 3.3 1.14 0.8
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3. Data Harga saham, Ekitas dan jumlah saham beredar

No Nama Perusahaan | Tahun Harga Saham Ekuitas Jumlah Saham Beredar
1 INDF 2019 7,925 54.202.500.000.000 8.780.426.500
2020 6,850 79.138.000.000.000 8.780.426.500
2021 6.235 86.632.100.000.000 8.780.426.500
2022 6.725 93.623.038.000.000 8.780.426.500
2023 6,450 100.464.891.000.000 8.780.426.500
2 INKP 2019 7,725 55.682.916.000.000 5.470.982.940
2020 10,425 60.040.288.000.000 5.470.982.940
2021 7,825 68.000.000.000.000 5.470.982.940
2022 8,725 88.175.464.100.000 5.470.982.940
2023 8,325 92.500.000.000.000 5.470.982.940
3 KLBF 2019 1,520 16.705.582.476.031 46.255.641.410
2020 1,480 18.276.082.144.080 46.255.641.410
2021 1,615 21.265.877.793.123 46.255.641.410
2022 2,090 22093282023800.00 46.255.641.410
2023 1,610 23.120.022.010.215 46.255.641.410
4 TKIM 2019 10.275 19.257.055.300.000 3.113.223.570
2020 9.850 21.386.001.000.000 3.113.223.570
2021 7.525 25.055.775.000.000 3.113.223.570
2022 7.050 34.534.065.500.000 3.113.223.570
2023 7.300 36.724.772.500.000 3.113.223.570
5 UNVR 2019 8.400 5,282,000,000,000 38.150.000.000
2020 7.350 4,900,000,000,000 38.150.000.000
2021 4.110 4,300,000,000,000 38.150.000.000
2022 4.700 4,000,000,000,000 38.150.000.000
2023 3.530 3,400,000,000,000 38.150.000.000
6 ICBP 2019 11.150 26,671,104,000,000 11.661.908.000
2020 9.575 50.659.800.000.000 11.661.908.000
2021 8.700 54.940.600.000.000 11.661.908.000
2022 10.000 57.473.000.000.000 11.661.908.000
2023 10.575 62.104.000.000.000 11.661.908.000
7 CPIN 2019 6.500 21,071,600,000,000 16.398.000.000
2020 6.525 23.349.683.000.000 16.398.000.000
2021 6.500 25.149.999.000.000 16.398.000.000
2022 5.650 26.327.214.000.000 16.398.000.000
2023 5.025 27.028.758.000.000 16.398.000.000
8 JPFA 2019 1.535 11,896,814,000,000 11.628.000.000
2020 1.465 11,411,970,000,000 11.628.000.000
2021 1,720 13,102,710,000,000 11.628.000.000
2022 1.295 13,654,777,000,000 11.628.000.000
2023 1,180 14,167,212,000,000 11.628.000.000
9 INTP 2019 19.025 23.080.000.000.000 3.681.231.699
2020 14.475 22.176.000.000.000 3.681.231.699
2021 12.100 20.621.000.000.000 3.549.811.099
2022 9.900 19.567.000.000.000 3.431.073.399
2023 9.400 20.970.000.000.000 3.431.073.399




4. Data Liabilitas dan Ekuitas
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No Nama Perusahaan | Tahun | Total Hutang/Liabilitas Ekuitas
1 INDF 2019 41.996.100.000.000 54.202.500.000.000
2020 83.357,830.000.000 79.138.000.000.000
2021 92.285,331.000.000 86.632.100.000.000
2022 86.810.262.000.000 93.623.038.000.000
2023 86.123.066.000.000 100.464.891.000.000
2 INKP 2019 62,498,896,000,000 55.682.916.000.000
2020 58,960,251,000,000 60.040.288.000.000
2021 60,001,546,000,000 68.000.000.000.000
2022 63,474,585,000,000 88.175.464.100.000
2023 63,483,750,000,000 92.500.000.000.000
3 KLBF 2019 3,559,144,386,553 16.705.582.476.031
2020 4,288,218,173,294 18.276.082.144.080
2021 4,400,757,363,148 21.265.877.793.123
2022 5,143,984,823,285 22093282023800.00
2023 3,937,546,172,108 23.120.022.010.215
4 TKIM 2019 23.311.977.000.000 19.257.055.300.000
2020 21.961.485.000.000 21.386.001.000.000
2021 20.019.407.000.000 25.055.775.000.000
2022 20.859.306.000.000 34.534.065.500.000
2023 18.896.184.000.000 36.724.772.500.000
5 UNVR 2019 15.400.000.000.000 5,282,000,000,000
2020 15.600.000.000.000 4,900,000,000,000
2021 14.700.000.000.000 4,300,000,000,000
2022 14.300.000.000.000 4,000,000,000,000
2023 13.300.000.000.000 3,400,000,000,000
6 ICBP 2019 12.038.210.000.000 26,671,104,000,000
2020 52.842.783.000.000 50.659.800.000.000
2021 63.074.704.000.000 54.940.600.000.000
2022 57.832.529.000.000 57.473.000.000.000
2023 57.163.063.000.000 62.104.000.000.000
7 CPIN 2019 8,281,441,000,000,000 21,071,600,000,000
2020 | 7.809.608.000.000.000 | 23.349.683.000.000
2021 [10.296.052.000.000.000| 25.149.999.000.000
2022 13,520,331,000,000,000 | 26.327.214.000.000
2023 13,942,042,000,000,000 | 27.028.758.000.000
8 JPFA 2019 |[14.754.081.000.000.000| 11,896,814,000,000
2020 [14.539.790.000.000.000| 11,411,970,000,000
2021 (15.486.946.000.000.000( 13,102,710,000,000
2022 (19.036.110.000.000.000| 13,654,777,000,000
2023 [19.942.219.000.000.000| 14,167,212,000,000
g INTP 2019 4.627.000.000.000 23.080.000.000.000
2020 5.168.000.000.000 22.176.000.000.000
2021 5.515.000.000.000 20.621.000.000.000
2022 6.139.000.000.000 19.567.000.000.000
2023 8.680.000.000.000 20.970.000.000.000




5. Hasil Uji Dengan Menggunakan SPSS

a. Hasil analisis deskriptif

Descriptive Statistics
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N Minimum Maximum Mean Std. Deviation
ROA 45 1.02 8.16 3.1836 214941
DER 45 -1.93 2.38 -.2113 87409
Nilai Perusahaan 45 -.09 1.71 8513 54577
Valid N (listwise) 45
b. Hasil Uji Asumsi Klasik
1) Uji Normalitas
One-Sample Kolmogorov-Smirnov Test
Unstandardiz
ad Residual
N 45
Normal Parameaters®t Mean 0000000
Std. Deviation 58959369
Most Extrame Diffarances  Absolute 109
Positive 109
Megative - 083
Test Statistic 109
Asymp. Sig. (2-talled)® 2009
Monte E:arlo Sig. (2- Sig 193
UL 99% Confidence Interval  Lower Bound 183
Upper Bound 203

a. Test distribution is Normal.
b. Calculated from data,
c. Lillisfors Significance Correction.

d. This is a lower bound of the rue significance
. Lilliefors' method based on 10000 Monte Carlo samples with stating seed

334431365,

2) Uji Multikolinearitas

Coefficients®
Standardized
Unstandardized Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 1499 175 1.138 261
ROA 74 044 489 3.920 <.001 972 1.029
DER -.378 A07 -.444 -3.553 <001 972 1.029

a. DependentVariable: Nilai Perusahaan
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3) Uji Autokorelasi

Model Summarf

Adjusted R Std. Error of Durhin-
Model R R Sguare Square the Estimate Watson
1 6262 391 362 34105 1.682

a. Predictors: (Constant), Lag_x2 Lag_x1
b. Dependent Variable: Lag_Y

c. Hasil Uji Regresi Linear Berganda

Coefficients”

Standardized

Unstandardized Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance WIF
1 (Constant) 189 175 1.139 261
ROA 74 044 489 3.920 =001 a72 1.029
DER -.378 107 -.444 -3.553 =.001 972 1.029

a. Dependent Variable: Milai Perusahaan

d. Hasil Uji F

ANOVA?
Sum of
Model Squares df Mean Square F Sig.
1 Regression 9,302 2 4,651 11.9495 <001t
Fesidual 16.2B5 42 388
Total 25,587 44

a. Dependent Variahle: Nilai Perusahaan
b. Predictors: (Constant), DER, ROA

e. HasilUjiT
Coefficients”

Standardized

Unstandardized Coefiicients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance WIF
1 (Constant) 199 A75 1.139 261
ROA 174 044 .489 3.920 =.001 872 1.029
DER -.378 A07 -.444 -3.553 =.001 872 1.029

a. DependentVariable: Milai Perusahaan



