LAMPIRAN



Lampiran 1. CV Peneliti

HELLO, I'M’RMd l_-l 6

Hi, 1 am a cheerful and ﬂienc[[}‘ person. I 1'eaH}-‘ like the c]'\a[lcng'cs

and new things that I have not seen before. I also like being an
entrepreneur, so I prac iced to strengthen my leadcrship abilities. I

& am not a perfect leader, but I try to be a reliable leader.
b

J 081297482597 B RUDY.RUDY@STUDENT.UPJ.AC.ID 0 RUDYLIENATABGMAIL.COM

=

EDUCATION

4

SKILLS

Computer Techmician
OEEEEEEEEN S0 Mardi Yuana Depok ~ SMP Mardi Yuana Depak SMA Mardi Yuana Depok
Ws. Office

Design Graphic @@

Public Speaking EXPERIENCE

Negetiation
e ] L Sales Agent Meikarta Relawan Pajak

Leader<hip 2017 2018

Melakukan Canvasing, Menjaga Both ~ Membantu melayani pelaporan pajak
Pameran, Door to Door (PPH 21) dengan mengunakan

—— HOBBIES —— E-fillng

S Nt EB  KetuaRelawan Pajsk  Service Computer
TOURING ~ MUSIC  COMPUTER ZDIH L znzn 2[“ 4 n N[]W

@ X o

. _ Menyelengarakan pelatihan Pajak, di Instal Windows, Rakit PC, Upgrade
BT R e Universitas Pembangunan Jaya yang PC. Instal Software (Office,
berkerja sama dengan DJP kanwil Banten Phatashop. dll)
ECERTIEICATE — :
= cA Assisten Dosen Reseller

9018 - 2019 D15 - NOW

Membantu Dosen untuk mengajar di
mata kuliah Statistika Binis dan
Metode Kuantitatif

Menjual Laptop, Sparepart PC,
Sparepart Smartphone
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Lampiran 2. Populasi Penelitian

10

11

12

13

14

15

16

17

18

19

AISA

ALTO

AMRT

ANIT

BISI

BUDI

BWPT

CAMP

CEKA

CLEO

CPIN

CPRO

DLTA

DMND

DPUM

DSFI

DSNG

GGRM

Astra Agro Lestari Tbk.

Tiga Pilar Sejahtera Food Tbk.
Tri Banyan Tirta Tbk.

Sumber Alfaria Trijaya Tbk.
Austindo Nusantara Jaya Tbk.
BISI International Tbk.

Budi Starch & Sweetener Tbk.
Eagle High Plantations Tbk.
Campina Ice Cream Industry Tbk
Wilmar Cahaya Indonesia Tbk.
Sariguna Primatirta Tbk.
Charoen Pokphand Indonesia Tbk
Central Proteina Prima Tbk.
Delta Djakarta Tbk.

Diamond Food Indonesia Tbk.
Dua Putra Utama Makmur Tbk.
Dharma Samudera Fishing Indust
Dharma Satya Nusantara Tbk.

Gudang Garam Tbk.

09 Des 1997
11 Jun 1997
10 Jul 2012
15 Jan 2009
08 Mei 2013
28 Mei 2007
08 Mei 1995
27 Okt 2009
19 Des 2017
09 Jul 1996
05 Mei 2017
18 Mar 1991
28 Nov 2006
27 Feb 1984
22 Jan 2020
08 Des 2015
24 Mar 2000
14 Jun 2013

27 Ags 1990
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21

22

23

24

25

26

27

28

29

30

31

32

33

34

35

36

37

38

39

GOOD

GZCO

HERO

HMSP

HOKI

ICBP

INDF

JAWA

JPFA

KINO

LSIP

MAIN

MBTO

MGRO

MLBI

MPPA

MRAT

MYOR

PGUN

PMMP

Garudafood Putra Putri Jaya Tb
Gozco Plantations Tbk.

Hero Supermarket Tbk.

H.M. Sampoerna Tbk.

Buyung Poetra Sembada Tbk.

Indofood CBP Sukses Makmur Tbk

Indofood Sukses Makmur Tbk.
Jaya Agra Wattie Tbk.

Japfa Comfeed Indonesia Tbk.
Kino Indonesia Tbk.

PP London Sumatra Indonesia Tb
Malindo Feedmill Tbk.
Martina Berto Tbk.

Mahkota Group Tbk.

Multi Bintang Indonesia Tbk.
Matahari Putra Prima Tbk.
Mustika Ratu Tbk.

Mayora Indah Tbk.

Pradiksi Gunatama Tbk.

Panca Mitra Multiperdana Tbk.

10 Okt 2018
15 Mei 2008
21 Ags 1989
15 Ags 1990
22 Jun 2017
07 Okt 2010
14 Jul 1994
30 Mei 2011
23 Okt 1989
11 Des 2015
05 Jul 1996
10 Feb 2006
13 Jan 2011
12 Jul 2018
15 Des 1981
21 Des 1992
27 Jul 1995
04 Jul 1990
07 Jul 2020

18 Des 2020
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41

42

43

44

45

46

47

48

49

50

51

52

53

54

55

RMBA

ROTI

SDPC

SGRO

SIMP

SSMS

TBLA

TCID

UCID

ULT]

UNSP

UNVR

VICI

WIIM

WMUU

Supra Boga Lestari Tbk.
Bentoel Internasional Investam
Nippon Indosari Corpindo Tbk.
Millennium Pharmacon Internati
Sampoerna Agro Tbk.

Salim Ivomas Pratama Tbk.
Sawit Sumbermas Sarana Tbk.
Tunas Baru Lampung Tbk.
Mandom Indonesia Tbk.
Uni-Charm Indonesia Tbk.
Ultra Jaya Milk Industry & Tra
Bakrie Sumatera Plantations Tb
Unilever Indonesia Tbk.
Victoria Care Indonesia Tbk.
Wismilak Inti Makmur Tbk.

Widodo Makmur Unggas Tbk.

07 Jun 2012
05 Mar 1990
28 Jun 2010
07 Mei 1990
18 Jun 2007
09 Jun 2011
12 Des 2013
14 Feb 2000
30 Sep 1993
20 Des 2019
02 Jul 1990
06 Mar 1990
11 Jan 1982
17 Des 2020
18 Des 2012

02 Feb 2021
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Lampiran 3. Sampel Penelitian

SSMS Sawit Sumbermas Sarana Tbk. 12 Des 2013
2 MAIN Malindo Feedmill Tbk. 10 Feb 2006
3 INDF Indofood Sukses Makmur Tbk. 14 Jul 1994
4 MBTO Martina Berto Tbk. 13 Jan 2011
5 JPFA Japfa Comfeed Indonesia Tbk. 23 Okt 1989
6 CEKA Wilmar Cahaya Indonesia Tbk. 9 Jul 1996
7 KINO Kino Indonesia Tbk. 11 Des 2015
8 UNVR Unilever Indonesia Tbk. 11 Jan 1982
9 AISA Tiga Pilar Sejahtera Food Tbk. 11 Jun 1997
10 HERO Hero Supermarket Tbk. 21 Ags 1989
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Lampiran 4. Laporan Rasio Keuangan

PT. Sawit Sumbermas Sarana Thk (SSMS)

Quartal Harga Saham | Arah ROA Arah ROE Arah EPS | Arah Keterangan
Q12018 1415 1.91% 4.64% 21.52
Q2 2018 1270 R 3.01% 0 7.56% 0 34.19 1 | Tidak Konsisten
Q32018 1290 0N 3.28% 0 8.31% M 37.94 0 Konsisten
Q4 2018 1250 R 0.76% J 2.12% J 9.07 J Konsisten
Q12019 1065 R 1.01% 0 2.69% M 11.88 1 | Tidak Konsisten
Q2 2019 1010 R -0.13% J -0.37% J -1.58 J Konsisten
Q3 2019 935 J -0.01% ™ -0.03% 0N -0.14 1 | Tidak Konsisten
Q4 2019 845 J 0.10% ™ 0.29% 0N 1.23 1 | Tidak Konsisten
PT. Malindo Feedmill Tbk (MAIN)
Quartal Harga Saham | Arah ROA Arah ROE Arah EPS Arah Keterangan
Q12018 705 1.64% 3.84% 30.6
Q2 2018 685 R 3.79% 0 8.52% M 70.67 1 | Tidak Konsisten
Q3 2018 1270 1 5.12% 0 11.79% A~ (10132 4 Konsisten
Q4 2018 1395 0 6.57% 0 15.02% AN 112945 4 Konsisten
Q12019 1330 R 2.05% J 4.59% J 41.52 J Konsisten
Q2 2019 1100 R 3.17% J 7.32% M 66.33 1 | Tidak Konsisten
Q3 2019 915 R 4.10% 0 9.57% M 88.82 0 Konsisten
Q4 2019 1005 0 3.28% J 7.52% J 69.31 N Konsisten
PT. Indofood Sukses Makmur Thk (INDF)
Quartal Harga Saham | Arah ROA Arah ROE Arah EPS | Arah Keterangan
Q12018 Rp7,200 1.3% 2.4% 135
Q2 2018 Rp6,650 R 2.1% 0 4.1% T 222 1 | Tidak Konsisten
Q3 2018 Rp5,900 R 2.9% 0 5.8% 1 320 1 | Tidak Konsisten
Q4 2018 Rp7,450 0 4.3% 0 8.4% M 473 0 Konsisten
Q12019 Rp6,375 R 1.4% J 2.6% J 153 J Konsisten
Q2 2019 Rp7,025 1 2.6% 0 5.0% 0 289 0 Konsisten
Q3 2019 Rp7,700 1 3.6% 0 6.8% M 401 0 Konsisten
Q4 2019 Rp7,925 0 5.1% 0 9.0% M 558 0 Konsisten
PT. Martina Berto Thk (MBTO)
Quartal Harga Saham | Arah ROA Arah ROE Arah EPS | Arah Keterangan
Q12018 140 0.06% 0.12% 0.44
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Q2 2018 146 N -2.87% A -5.54% J -19.68 J Tidak Konsisten
Q32018 146 = -9.35% A -17.77% J -56.61 J Tidak Konsisten
Q4 2018 126 J -17.61% J -37.98% J 103.76 | 4 Konsisten
Q1 2019 145 N 0.13% YN 0.28% M 0.78 M Konsisten
Q2 2019 135 J -2.79% J -6.06% b |-1562 | 4 Konsisten
Q3 2019 126 J -4.59% b [-1015% | | |-2519 | Konsisten
Q4 2019 94 J -11.33% J -28.47% J -60.86 J Konsisten
PT. Japfa Comfeed Indonesia Tbk (JPFA)
Quartal Harga Saham | Arah ROA Arah ROE Arah | EPS | Arah Keterangan
Q12018 1480 2.06% 4.77% 29.02
Q2 2018 1605 N 5.04% YN 11.58% 0N 97.22 M Konsisten
Q32018 2050 N 7.39% YN 17.28% 0N 142.91 1 Konsisten
Q42018 2150 0 8.73% 1 20.14% 0 185.3 | Konsisten
Q1 2019 1755 J 1.28% J 2.98% J 26.56 J Konsisten
Q2 2019 1550 J 3.29% ™ 7.95% N 70.88 YN Tidak Konsisten
Q3 2019 1580 M 4.08% ™ 9.73% 0N 89.15 YN Konsisten
Q4 2019 1535 J 6.62% ™ 14.84% 0N 150.87 | 4 Tidak Konsisten
PT. Wilmar Cahaya Indonesia Tbk (CEKA)
Quartal Harga Saham | Arah ROA Arah ROE Arah EPS | Arah Keterangan
Q12018 Rp1,320 1.1% 1.7% 26
Q2 2018 Rpl1,110 J 1.6% YN 2.4% 4N 36 YN Tidak Konsisten
Q32018 Rp1,085 J 3.4% » 4.5% M 69 4N Tidak Konsisten
Q4 2018 Rp1,377 ™ 7.9% ™ 9.5% N 156 YN Konsisten
Q1 2019 Rp1,055 J 4.8% J 5.7% J 100 J Konsisten
Q2 2019 Rpl1,525 N 7.5% YN 9.1% 4N 155 YN Konsisten
Q3 2019 Rp1,500 J 10.5% J 12.5% 4N 220 YN Tidak Konsisten
Q4 2019 Rp1,670 0N 15.5% N 19.1% N 362 4N Konsisten
PT. Kino Indonesia Thk (KINO)
Quartal Harga Saham | Arah ROA Arah ROE Arah EPS | Arah Keterangan
Q12018 Rp1,970 1.0% 1.6% 23
Q22018 Rp1,760 ™ 2.0% ™ 3.5% 0N 51 4N Konsisten
Q32018 Rp1,630 R 3.0% 0 5.0% 0 75 1 | Tidak Konsisten
Q4 2018 Rp2,800 N 4.2% YN 6.9% 4N 107 M Konsisten
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Q12019 Rp2,480 J 7.3% N 12.0% 0N 218 YN Tidak Konsisten
Q2 2019 Rp2,890 N 7.9% N 14.2% 0N 261 YN Konsisten
Q3 2019 Rp3,460 0 9.6% 0 16.9% 0 319 | Konsisten
Q4 2019 Rp2,080 J 11.1% M 19.3% 0 371 1 | Tidak Konsisten
PT. Unilever Indonesia Tbk (UNVR)
Quartal Harga Saham | Arah ROA Arah ROE Arah | EPS | Arah Keterangan
Q12018 Rp49,525 3.0% 26.2% 241.99
Q2 2018 Rp46,100 J 17.2% ™ 70.4% 1~ |464.46 | 4 Tidak Konsisten
Q32018 Rp47,025 N 36.4% ™ 81.2% 1~ 95856 4 Konsisten
Q4 2018 Rp45,400 J 46.5% YN 119.8% 0N 11959 4 Tidak Konsisten
Q12019 Rp49,225 0N 7.9% J 19.3% J 1230.07 | J | Tidak Konsisten
Q2 2019 Rp45,000 A 16.9% ™ 72.8% 1~ 148648 | 4 Tidak Konsisten
Q3 2019 Rp46,500 N 26.4% N 80.0% 1~ | 724.95 YN Konsisten
Q4 2019 Rp42,000 J 35.8% ™ 139.9% M~ (97374 | 4 Tidak Konsisten
PT. Tiga Pilar Sejahtera Food Thk (AISA)
Quartal Harga Saham | Arah ROA Arah ROE Arah EPS | Arah Keterangan
Q12018 640 -1.7% 0.9% -9.67
Q2 2018 168 J -6.4% J 3.4% 4N -31.62 J Tidak Konsisten
Q32018 168 = -6.4% = 3.4% = -37.03 J Tidak Konsisten
Q4 2018 168 = -6.8% J 3.6% N -38.57 4 Tidak Konsisten
Q12019 168 = -60.6% J 0.3% J -3.45 YN Tidak Konsisten
Q2 2019 168 = -8.5% YN 4.2% 4N -19.12 J Tidak Konsisten
Q3 2019 168 = -8.5% = 4.2% 0N -46.98 J Tidak Konsisten
Q4 2019 168 = 60.7% M -68.4% J | 236.33 YN Tidak Konsisten
PT. Hero Supermarket Tbk (HERO)
Quartal Harga Saham | Arah ROA Arah ROE Arah | EPS | Arah Keterangan
Q12018 940 -0.1% -0.1% -0.98
Q2 2018 935 J 0.4% » 0.7% Mt 8.17 T Tidak Konsisten
Q32018 965 N 1.1% 4N 1.6% N 20.52 YN Konsisten
Q4 2018 790 0 -19.9% N -31.7% J | 29766 | & | Tidak Konsisten
Q12019 945 0 -0.1% 0 -0.1% N -0.84 ™ Konsisten
Q2 2019 805 J 0.1% YN 0.2% 4N 1.88 YN Tidak Konsisten
Q3 2019 690 J -0.1% J -0.2% J -1.59 J Konsisten
Q4 2019 890 0N -0.5% J -0.8% J -6.72 J Tidak Konsisten
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Lampiran 5. Hasil Uji Eviews

1.

Uji Common Effect

Periods included: 8

Dependent Variable: Harga Saham
Method: Panel Least Squares
Date: 05/06/21 Time: 13:47
Sample: 2018Q1 2019Q4

Cross-sections included: 10
Total panel (balanced) observations: 80

\Variable Coefficient  Std. Error t-Statistic Prob.

C 1218.376 1137.553 1.071050 0.2875
ROA 1887.498 9854.719 0.191532 0.8486
ROE 24142.96 6058.574 3.984924 0.0002

EPS 17.81913 8.583333 2.076015 0.0413
R-squared 0.635159 Mean dependent var 6221.700
IAdjusted R-squared 0.620758 S.D. dependent var 13613.11
S.E. of regression 8383.314 Akaike info criterion 20.95458
Sum squared resid 5.34E+09 Schwarz criterion 21.07368
Log likelihood -834.1832 Hannan-Quinn criter. 21.00233
F-statistic 44.10340 Durbin-Watson stat 1.014771
Prob(F-statistic) 0.000000
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2. Uji Fixed Effect

Dependent Variable: Harga Saham
Method: Panel Least Squares

Date: 05/06/21 Time: 14:01

Sample: 2018Q1 2019Q4

Periods included: 8

Cross-sections included: 10

Total panel (balanced) observations: 80

Variable Coefficient  Std. Error t-Statistic Prob.
C 6417.157 110.5191 58.06380 0.0000
ROA -2312.679  904.3529 -2.557276 0.0128
ROE -3866.762  668.4850 -5.784367 0.0000
EPS 1.909144 0.952588 2.004167 0.0491
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.998050 Mean dependent var 6221.700
IAdjusted R-squared 0.997701 S.D. dependent var 13613.11
S.E. of regression 652.7078 Akaike info criterion 15.94780
Sum squared resid 28543838  Schwarz criterion 16.33488
Log likelihood -624.9121  Hannan-Quinn criter. 16.10299
F-statistic 2858.088 Durbin-Watson stat 1.818076
Prob(F-statistic) 0.000000
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3. Uji Random Effect

Dependent Variable: Harga Saham

Method: Panel EGLS (Cross-section random effects)
Date: 05/06/21 Time: 14:08

Sample: 2018Q1 2019Q4

Periods included: 8

Cross-sections included: 10

Total panel (balanced) observations: 80

Swamy and Arora estimator of component variances

\Variable Coefficient  Std. Error t-Statistic Prob.
C 6233.209 741.7839 8.402999 0.0000
ROA -2073.303  901.9116 -2.298787 0.0243
ROE -2948.266  664.4724 -4.437003 0.0000
EPS 2.500162 0.947633 2.638324 0.0101

Effects Specification

S.D. Rho

Cross-section random 2319.828 0.9266
Idiosyncratic random 652.7078 0.0734

Weighted Statistics
R-squared 0.047174 Mean dependent var 615.8697
IAdjusted R-squared 0.009562 S.D. dependent var 1556.989
S.E. of regression 1549.527 Sum squared resid 1.82E+08
F-statistic 1.254235 Durbin-Watson stat 0.327527
Prob(F-statistic) 0.296162

Unweighted Statistics
R-squared -0.050269 Mean dependent var 6221.700
Sum squared resid 1.54E+10 Durbin-Watson stat 0.003887
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4. Uji Chow

Redundant Fixed Effects Tests
Equation: Fixed
Test cross-section fixed effects

Effects Test Statistic d.f. Prob.

Cross-section F 1385.599984 (9,67) 0.0000

5. Uji Hausman

Correlated Random Effects - Hausman Test
Equation: Random
'Test cross-section random effects

Chi-Sq.
Test Summary Statistic ~ Chi-Sq. d.f. Prob.
Cross-section random 355.326077 3 0.0000
6. Uji Statistik Deskriptif

Harga Saham ROA ROE EPS
Mean 6221.700 0.035556 0.099496 142.2111
Median 1305.000 0.023500 0.046150 67.73500
Maximum 49525.00 0.607000 1.399000 1195.890
Minimum 94.00000 -0.606200 -0.684000 -297.6600
Std. Dev. 13613.11 0.137984 0.282464 243.6655
Skewness 2.588208 0.263261 2.219472 2.210096
Kurtosis 7.903352 12.13069 11.25498 8.760012
Jarque-Bera 169.4605 278.8224 292.8295 175.7194
Probability 0.000000 0.000000 0.000000 0.000000
Sum 497736.0 2.844500 7.959700 11376.89
Sum Sq. Dev. 1.46E+10 1.504124 6.303107 4690456.
Observations 80 80 80 80




7. Uji Normalitas

12

_ Saries: RESID
10. B Sarple 2018Q1 201904
Cbservations 80
84 Mean 27312
— Median 64.50315
6 Meximum 1440.921
Mninum -1779.335
4 Sd. Dev. 5707811
h Skewness -0.521069
Kurtosis 3.803775
2
Jarque-Bera 5.773689
Oﬂ,‘.‘,‘.‘,‘.w | | Hjﬂﬂ Probebility  0.086752
1600 -1200 -800 o 400 800 1200
8. Uji Multikolinearitas
X1 X2 X3
X1 1 0.49837 0.70481
X2 0.49837 1 0.82600
X3 0.70481 0.82600 1
9. Uji Heteroskedastisitas
Dependent Variable: HARGA
Method: Panel Least Squares
Date: 05/06/21 Time: 10:41
Sample: 2018Q1 2019Q4
Periods included: 8
Cross-sections included: 10
Total panel (balanced) observations: 80
Variable Coefficient Std. Error t-Statistic Prob.
Cc 468.8865 59.97105 7.818548 0.0000
X1 -320.1047 490.7298 -0.652303 0.5164
X2 -630.2157 362.7406 -1.737373 0.0869
X3 0.395640 0.516903 0.765404 0.4467
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.314858 Mean dependent var 451.0651
IAdjusted R-squared 0.192145 S.D. dependent var 394.0548
S.E. of regression 354.1794 Akaike info criterion 14.72515
Sum squared resid 8404682. Schwarz criterion 15.11223
Log likelihood -576.0060 Hannan-Quinn criter. 14.88034
F-statistic 2.565824 Durbin-Watson stat 2.238947
Prob(F-statistic) 0.007388




10. Uji Auto Korelasi

R-squared 0.998050 Mean dependent var 6221.700
IAdjusted R-squared 0.997701 S.D. dependent var 13613.11
S.E. of regression 652.7078 Akaike info criterion 15.94780
Sum squared resid 28543838  Schwarz criterion 16.33488
Log likelihood -624.9121  Hannan-Quinn criter. 16.10299
F-statistic 2858.088 Durbin-Watson stat 1.818076
Prob(F-statistic) 0.000000

11. Uji Signifikansi Simultan (Uji F)
Dependent Variable: Harga Saham
Method: Panel Least Squares
Date: 05/06/21 Time: 14:01
Sample: 2018Q1 2019Q4
Periods included: 8
Cross-sections included: 10
Total panel (balanced) observations: 80
\Variable Coefficient  Std. Error t-Statistic Prob.
C 6417.157 110.5191 58.06380 0.0000
ROA -2312.679  904.3529 -2.557276 0.0128
ROE -3866.762  668.4850 -5.784367 0.0000
EPS 1.909144 0.952588 2.004167 0.0491

Effects Specification

Cross-section fixed (dummy variables)
R-squared 0.998050 Mean dependent var 6221.700
IAdjusted R-squared 0.997701 S.D. dependent var 13613.11
S.E. of regression 652.7078 Akaike info criterion 15.94780
Sum squared resid 28543838  Schwarz criterion 16.33488
Log likelihood -624.9121  Hannan-Quinn criter. 16.10299
F-statistic 2858.088 Durbin-Watson stat 1.818076
Prob(F-statistic) 0.000000
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12. Uji Statistik Parsial (Uji Statistik t)

13.

Variable Coefficient  Std. Error t-Statistic Prob.

C 6417.157 110.5191 58.06380 0.0000
ROA -2312.679  904.3529 -2.557276 0.0128
ROE -3866.762  668.4850 -5.784367 0.0000
EPS 1.909144 0.952588 2.004167 0.0491
Uji Koefisien Determinasi (4djusted R?)

R-squared 0.998050 Mean dependent var 6221.700
IAdjusted R-squared 0.997701 S.D. dependent var 13613.11
S.E. of regression 652.7078 Akaike info criterion 15.94780
Sum squared resid 28543838  Schwarz criterion 16.33488
Log likelihood -624.9121  Hannan-Quinn criter. 16.10299
F-statistic 2858.088 Durbin-Watson stat 1.818076
Prob(F-statistic) 0.000000
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Lampiran 6. Formulir Pembimbing Skripsi
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