ROE = Laba bersih setelah pajak

LAMPIRAN

Tabulasi Return On Equity (ROE)

Total Ekuitas

NO | KODE | PERUSAHAAN | TAHun | L2babersihsetelah Ekuitas(Rp) ROE
pajak (Rp)
o BANK 2017 13,770,592,000,000 | 100,903,304,000,000 | 13.65
2018 15,091,763,000,000 | 110,373,789,000,000 | 13.67
1 | Bang NEGARA
INDONESIA 2019 15,508,583,000,000 | 125,003,948,000,000 | 12.41
(PERSERO) TBK | 2020 9,350,442,000,000 | 122,872,199,000,000 | 7.61
2021 12,186,051,000,000 | 129,519,977,000,000 | 9.41
2017 29,044,334,000,000 | 167,347,494,000,000 | 17.36
PT BANK 2018 32,418,486,000,000 | 185,275,331,000,000 | 17.50
5 | seai RAKYAT
INDONESIA 2019 34,413,825,000,000 | 208,784,336,000,000 | 16.48
(PERSERO) TBK | 2020 17,660,393,000,000 | 219,911,376,000,000 | 8.03
2021 32,350,766,000,000 | 299,786,804,000,000 | 10.79
2017 3,027,466,000,000 21,663,434,000,000 | 13.98
PT BANK 2018 2,807,923,000,000 23,840,448,000,000 | 11.78
3 | BBTN | TABUNGAN 2019 2,158,263,000,000 23,836,195,000,000 | 9.05
NEGARA TBK 2020 2,300,258,000,000 19,987,845,000,000 | 11.51
2021 2,805,507,000,000 22,173,090,000,000 | 12.65
2017 21,443,042,000,000 | 170,006,132,000,000 | 12.61
PT BANK 2018 25,851,937,000,000 | 184,960,305,000,000 | 13.98
4 | BMRI MANDIRI 2019 28,455,592,000,000 | 209,034,525,000,000 | 13.61
(PERSERO) TBK | 5020 25,115,624,000,000 | 220,096,083,000,000 | 11.41
2021 30,551,097,000,000 | 218,111,282,000,000 | 14.01
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Tabulasi Net Profit Margin (NPM)

NPM = Laba bersih setelah pajak

Total Penjualan

Laba bersih setelah

NO | KODE | PERUSAHAAN | TAHUN i Total Penjualan (Rp) NPM
pajak (Rp)
2017 | 13,770,592,000,000 47,002,126,000,000 29.30
PT BANK 2018 | 15,091,763,000,000 48,136,576,000,000 31.35
1 BB NEGARA
INDONESIA 2019 | 15,508,583,000,000 54,769,539,000,000 28.32
(PERSERO) TBK 2020 9,350,442,000,000 52,787,624,000,000 17.71
2021 | 12,186,051,000,000 56,394,475,000,000 21.61
2017 | 29,044,334,000,000 125,522,213,000,000 23.14
PT BANK 2018 | 32,418,486,000,000 131,005,566,000,000 24.75
5 BER| RAKYAT
INDONESIA 2019 | 34,413,825,000,000 150,587,880,000,000 22.85
(PERSERO) TBK 2020 | 17,660,393,000,000 131,263,868,000,000 13.45
2021 | 32,350,766,000,000 183,758,128,000,000 17.61
2017 3,027,466,000,000 13,973,202,000,000 21.67
PT BANK 2018 2,807,923,000,000 14,959,753,000,000 18.77
3 BBTN TABUNGAN 2019 2,158,263,000,000 11,518,274,000,000 18.74
NEGARA TBK
G 2020 2,300,258,000,000 13,721,733,000,000 16.76
2021 2,805,507,000,000 16,816,184,000,000 16.68
2017 | 21,443,042,000,000 100,382,022,000,000 21.36
PT BANK 2018 | 25,851,937,000,000 109,574,590,000,000 23.59
4 BMRI MANDIRI 2019 28,455,592,000,000 123,394,683,000,000 23.06
PERSERO) TBK
( ) 2020 | 25,115,624,000,000 106,901,919,000,000 23.49
2021 | 30,551,097,000,000 132,116,586,000,000 23.12
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EPS = Laba bersih setelah pajak

Tabulasi Earning Per Share (EPS)

Jumlah Saham yang beredar (lembar)

Laba bersih setelah pajak

Jumlah saham

NO | KODE | PERUSAHAAN TAHUN (Rp) yang beredar EPS
P (lembar)
2017 13,770,592,000,000 18,648,656,458 738.42
PT BANK 2018 15,091,763,000,000 | 18,648,656,458 |  809.27
1 BBN| NEGARA
INDONESIA 2019 15,508,583,000,000 18,648,656,458 831.62
(PERSERO) TBK 2020 9,350,442,000,000 48,629,076,758 192.28
2021 12,186,051,000,000 18,648,656,458 653.45
2017 29,044,334,000,000 | 123,345,810,000 235.47
PT BANK 2018 32,418,486,000,000 | 123,345,810,000 | 262.83
5 BBRI RAKYAT
INDONESIA 2019 34,413,825,000,000 | 123,345,810,000 279.00
(PERSERO) TBK 2020 17,660,393,000,000 | 123,345,810,000 143.18
2021 32,350,766,000,000 | 151,559,001,604 213.45
2017 3,027,466,000,000 10,590,000,000 285.88
PT BANK 2018 2,807,923,000,000 10,590,000,000 265.15
3 BBTN TABUNGAN 2019 2,158,263,000,000 12,590,000,000 171.43
NEGARA TBK 2020 2,300,258,000,000 12,590,000,000 182.71
2021 2,805,507,000,000 12,590,000,000 222.84
2017 21,443,042,000,000 46,666,666,666 459.49
PT BANK 2018 25,851,937,000,000 46,666,666,666 553.97
4 BMRI MANDIRI 2019 28,455,592,000,000 46,666,666,666 609.76
(PERSERO) TBK 2020 25,115,624,000,000 46,666,666,666 538.19
2021 30,551,097,000,000 46,666,666,666 654.67
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Tabulasi Harga Saham

NO KODE PERUSAHAAN TAHUN Harga
Saham
2017 9,900
2018 8,800

1 BENI PT BANK NEGARA INDONESIA
(PERSERO) TBK 2019 7,850
2020 6,175
2021 6,750
2017 3,640
2018 3,660
5 BER| PT BANK RAKYAT INDONESIA 5019 2,400

(PERSERO) TBK .

2020 4,170
2021 4,110
2017 3,750
2018 2,540
3 BBTN PT BANK TABUNGAN NEGARA TBK 2019 2,120
2020 1,725
2021 1,730
2017 8,000
2018 7,375
4 BMRI PT BANK MANDIRI (PERSERO) TBK 2019 7,675
2020 6,325
2021 7,025

Uji Statistik Deskriptif

Descriptive Statistics
N Minimum | Maximum Mean Std. Deviation
ROE 20 7.61 17.50 12.5750 2.77137
NPM 20 13.45 31.35 21.8665 4.50309
EPS 20 143.18 831.62 415.1530 235.04236
HARGA_SAHAM 20 1725.00 9900.00| 5386.0000 2497.38210

Valid N (listwise) 20
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Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardize
d Residual

N 20
Normal Parametersap Mean .0000000
Std. Deviation | 111.08764241

Most Extreme Absolute .073
Differences Positive .073
Negative -.065

Test Statistic .073
Asymp. Sig. (2-tailed) .200¢4d

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

d. This is a lower bound of the true significance.

Uji Multikolinearitas

Coefficients?

Standardize
Unstandardized d Collinearity
Coefficients Coefficients Statistics
Toleranc
Model B Std. Error Beta t Sig. e VIF
1 (Constant) | 1518.623 | 1914.259 .793] .439
ROE -168.705| 161.621 -.1871-1.044| .312 0,468| 2.139
NPM 132.955| 169.774 .240 783 .445 0,160| 6.231
EPS 7.423 2.757 .699| 2.692| .016 0,223| 4.477

a. Dependent Variable: HARGA_SAHAM
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Uji Heteroskedastisitas

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 2577.583 843.787 3.055 .008
ROE -147.592 71.241 -.621 -2.072 .055
NPM 19.693 74.835 135 .263 .796
EPS -.350 1.215 -.125 -.288 T77
a. Dependent Variable: Abs_Res2
Uji Autokorelasi
Model Summary®
Mode R Adjusted R | Std. Error of Durbin-
I R Square Square the Estimate | Watson
1 .8712 .759 714 1334.99496 1.778
a. Predictors: (Constant), EPS, ROE, NPM
b. Dependent Variable: HARGA _SAHAM
Uji t
Variabel B t Sig. Kesimpulan
ROE -799.467 -2.509 0.025 Signifikan
NPM 472.743 1.734 0.105 Tidak Signifikan
ROE*EPS 1.776 2.149 0.050 Mampu memoderasi
NPM*EPS  -0.646 -1.693 0.113 Tidak mampu memoderasi
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Uji F

ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression| 97507047.088 51 19501409.418 13.004 .000°
Residual 20994382.912 141 1499598.779
Total 118501430.000 19
a. Dependent Variable: HARGA_SAHAM
b. Predictors: (Constant), NPM*EPS, ROE, NPM, EPS, ROE*EPS
Uji Koefisien Determinasi
Model Summary®
Adjusted R | Std. Error of the
Model R R Square Square Estimate
1 8712 .759 714 1334.99496
a. Predictors: (Constant), EPS, ROE, NPM
b. Dependent Variable: HARGA_SAHAM
Uji MRA (Moderating Regression Analysis)
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 2165.267 3509.915 .617| .547
ROE -799.467 318.678 -.887| -2.509| .025
NPM 472.743 272.630 .852 1.734 .105
EPS -.317 9.109 -.030 -.035( .973
ROE*EPS 1.776 .827 2.268| 2.149| .050
NPM*EPS -.646 .382 -1.875| -1.693| .113

a. Dependent Variable: HARGA_SAHAM
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