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DAFTAR LAMPIRAN 

 
Tabulasi Data Penelitian 

Hasil Perhitungan Harga Saham 
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Hasil Perhitungan Profitabilitas (Return on Equity (ROE)) 
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Hasil Perhitungan Struktur Modal (Debt to Equity Ratio (DER)) 
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Hasil Perhitungan Nilai Perusahaan (Price to Book Value / PBV) 
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Hasil Uji Data Penelitian 

Uji Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROE 100 .0100 1.4500 .177700 .2528738 

DER 100 .1400 16.0800 2.163000 2.9849310 

PBV 100 .4300 60.6700 3.994600 9.8007459 

HARGA SAHAM 100 337.0000 81020.0000 6977.190000 10813.4747783 

Valid N (listwise) 100     
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Uji Normalitas Kolmogorov Smirnov Substruktural 1 Sebelum Ln 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 100 

Normal Parametersa,b Mean .0000000 

Std. 

Deviation 

2.72132515 

Most Extreme Differences Absolute .087 

Positive .077 

Negative -.087 

Test Statistic .087 

Asymp. Sig. (2-tailed) .057c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

Uji Normalitas Kolmogorov Smirnov Substruktural 1 Setelah Ln 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 100 

Normal Parametersa,b Mean .0000000 

Std. 

Deviation 

.64757526 

Most Extreme Differences Absolute .073 

Positive .073 

Negative -.071 

Test Statistic .073 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

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

Uji Normalitas Kolmogorov Smirnov Substruktural 2 Sebelum Ln 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 100 

Normal 
Parametersa,b 

Mean .0000000 

Std. 
Deviation 

10707.75300063 

Most Extreme 
Differences 

Absolute .258 

Positive .258 

Negative -.253 

Test Statistic .258 

Asymp. Sig. (2-tailed) .000c 

a. Test distribution is Normal. 
b. Calculated from data. 
c. Lilliefors Significance Correction. 
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Uji Normalitas Kolmogorov Smirnov Substruktural 2 Setelah Ln 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 100 

Normal Parametersa,b Mean .0000000 

Std. 

Deviation 

1.05887904 

Most Extreme Differences Absolute .064 

Positive .064 

Negative -.052 

Test Statistic .064 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

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

 

Uji Normalitas P-P Plot Substruktural 1 Sebelum Ln 
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Uji Normalitas P-P Plot Substruktural 1 Setelah Ln 

 
 

 

Uji Normalitas P-P Plot Substruktural 2 Sebelum Ln 
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Uji Normalitas P-P Plot Substruktural 2 Setelah Ln 

 
 

Uji Multikolinieritas Substruktural 1 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 (Constant)   

Ln_ROE 1.000 1.000 

Ln_DER 1.000 1.000 

a. Dependent Variable: Ln_PBV 

 

Uji Multikolinieritas Substruktural 2 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 (Constant)   
Ln_ROE .491 2.035 

Ln_DER .998 1.002 

Ln_PBV .491 2.038 

a. Dependent Variable: Ln_HargaSaham 
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Uji Heteroskedastisitas Scatterplot Substruktural 1 

 

 

Uji Heteroskedastisitas Scatterplot Substruktural 2 

 
 

Uji Autokorelasi Substruktural 1 

Model Summaryb 

Mod

el R 

R 

Squ

are 

Adjusted 

R Square 

Std. Error 

of the 

Estimate 

Durbin-

Watson 

1 .714a .509 .499 .65422 1.248 

a. Predictors: (Constant), Ln_DER, Ln_ROE 

b. Dependent Variable: Ln_PBV 
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Hasil Regresi Residual dan Lag Residual Uji Cochrane Orchutt 

Substruktural 1 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

 

 

B Std. Error Beta 

1 (Constant) .013 .060  .220 .827 

Lag_Res1 .361 .094 .365 3.856 .000 

a. Dependent Variable: Unstandardized Residual 

 

Uji Autokorelasi Cochrane Orchutt Substruktural 1 

Model Summaryb 
Mod

el R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate Durbin-Watson 

1 .627a .394 .381 .59559 1.894 

a. Predictors: (Constant), Lag_DER, Lag_ROE 

b. Dependent Variable: Lag_PBV 

 

Uji Autokorelasi Substruktural 2 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .293a .086 .057 1.07530 .612 

a. Predictors: (Constant), Ln_PBV, Ln_DER, Ln_ROE 

b. Dependent Variable: Ln_HargaSaham 

Hasil Regresi Residual dan Lag Residual Uji Cochrane Orchutt 

Substruktural 2 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .004 .077  .050 .960 

Lag_Res2 .692 .073 .692 9.451 .000 

a. Dependent Variable: Unstandardized Residual 
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Uji Autokorelasi Cochrane Orchutt Substruktural 2 

Model Summaryb 

Model R R Square 

Adjusted 

R Square 

Std. Error 

of the 

Estimate 

Durbin-

Watson 

1 .266a .071 .041 .77064 1.881 

a. Predictors: (Constant), Lag_Ln_PBV, Lag_Ln_DER, Lag_Ln_ROE 

b. Dependent Variable: Lag_Ln_HargaSaham 

 
Uji Analisis Regresi Substruktural 1 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 2.207 .170  13.001 .000 

Ln_ROE .723 .072 .713 10.021 .000 

Ln_DER -.024 .057 -.030 -.426 .671 

a. Dependent Variable: Ln_PBV 

 
Uji Analisis Regresi Substruktural 2 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. B 

Std. 

Error Beta 

1 (Constant) 8.443 .462  18.273 .000 

Ln_ROE .168 .169 .139 .995 .322 

Ln_DER -.016 .093 -.017 -.170 .865 

Ln_PBV .211 .167 .177 1.267 .208 

a. Dependent Variable: Ln_HargaSaham 

 

Uji Koefisien Determinasi Substruktural 1 

Model Summaryb 

Model R 

R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 .627a .394 .381 .59559 1.894 

a. Predictors: (Constant), Lag_DER, Lag_ROE 

b. Dependent Variable: Lag_PBV 
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Uji Koefisien Determinasi Substruktural 2 

 Model Summaryb 

Model R R Square 

Adjusted 

R Square 

Std. Error 

of the 

Estimate 

Durbin-

Watson 

1 .266a .071 .041 .77064 1.881 

a. Predictors: (Constant), Lag_Ln_PBV, Lag_Ln_DER, Lag_Ln_ROE 

b. Dependent Variable: Lag_Ln_HargaSaham 

 
Uji Parsial (Uji t) Substruktural 1 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. B 

Std. 

Error Beta 

1 (Constant) 2.207 .170  13.001 .000 

Ln_ROE .723 .072 .713 10.021 .000 

Ln_DER -.024 .057 -.030 -.426 .671 

a. Dependent Variable: Ln_PBV 

 

 
Uji Parsial (Uji t) Substruktural 2 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B 

Std. 

Error Beta 

1 (Constant) 8.443 .462  18.273 .000 

Ln_ROE .168 .169 .139 .995 .322 

Ln_DER -.016 .093 -.017 -.170 .865 

Ln_PBV .211 .167 .177 1.267 .208 

a. Dependent Variable: Ln_HargaSaham 

Uji Simultan (Uji f) Substruktural 1 

 
ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 43.091 2 21.545 50.340 .000b 

Residual 41.516 97 .428   
Total 84.607 99    

a. Dependent Variable: Ln_PBV 
b. Predictors: (Constant), Ln_DER, Ln_ROE 
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Uji Simultan (Uji f) Substruktural 2 

ANOVAa 
Model Sum of Squares df Mean Square F Sig. 

1 Regression 10.413 3 3.471 3.002 .034b 

Residual 111.001 96 1.156   
Total 121.414 99    

a. Dependent Variable: Ln_HargaSaham 

b. Predictors: (Constant), Ln_PBV, Ln_DER, Ln_ROE 

 

Hubungan Kausal  

 

 

  

 

P5YX1 = 0,168 

P3YZ = 0,211 

P2ZX2 = (-0,024) 

 ε1 = 0,778 

Profitabilitas 

(X1) 

Struktur 

Modal (X2) 

Nilai 

Perusahaan 

(Z) 

P1ZX1 = 0,723   

 

Harga Saham 

(Y) 

 ε2 = 0,964 

P4YX2 = (-0,016) 
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Hasil Uji Intervening 

No

. 

Pengaruh antar 

Variabel 
Langsung 

Tidak 

Langsung 

Total 

Pengaruh 

Uji 

Sobel 

(z) 

Hasil 

1 ROE terhadap 

Harga Saham 

melalui Nilai 

Perusahaan. 

0,168 0,153 0,321 0,0419

51 

Bukan 

Intervening 

2 DER terhadap 

Harga Saham 

melalui Nilai 

Perusahaan. 

-0,016 -0,005 -0,021 0,0085

835 

Bukan 

Intervening 

 

LAPORAN POSISI KEUANGAN 

PT. ASTRA INTERNASIONAL, Tbk. 

TAHUN 2019 – 2018 
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LAPORAN POSISI KEUANGAN 

PT. ASTRA INTERNASIONAL, Tbk. 

TAHUN 2021 – 2020 
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LAPORAN LABA RUGI 

PT. ASTRA INTERNASIONAL, Tbk. 

TAHUN 2019 – 2018 
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LAPORAN LABA RUGI 

PT. ASTRA INTERNASIONAL, Tbk. 

TAHUN 2021 – 2020 
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LAPORAN POSISI KEUANGAN 

PT. BANK CENTRAL ASIA, Tbk. 

TAHUN 2019 – 2018 
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LAPORAN POSISI KEUANGAN 

PT. BANK CENTRAL ASIA, Tbk. 

TAHUN 2021 – 2020 
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LAPORAN LABA RUGI 

PT. BANK CENTRAL ASIA, Tbk. 

TAHUN 2019 – 2018 
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LAPORAN LABA RUGI 

PT. BANK CENTRAL ASIA, Tbk. 

TAHUN 2021 – 2020 
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LAPORAN POSISI KEUANGAN 

PT. INDOFOOD CBC SUKSES MAKMUR, Tbk. 

TAHUN 2019 – 2018 
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LAPORAN POSISI KEUANGAN 

PT. INDOFOOD CBC SUKSES MAKMUR, Tbk. 

TAHUN 2021 – 2020 
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LAPORAN LABA RUGI 

PT. INDOFOOD CBC SUKSES MAKMUR, Tbk. 

TAHUN 2019 – 2018 
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LAPORAN LABA RUGI 

PT. INDOFOOD CBC SUKSES MAKMUR, Tbk. 

TAHUN 2021 – 2020 
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