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LAMPIRAN C DATASET PENELITIAN
(ROA, ROE, DER, dan Harga Saham Periode 2020-2024)

Tabel berikut menyajikan dataset lengkap yang digunakan sebagai data

sekunder dalam penelitian ini, terdiri atas 60 observasi (12 perusahaan x 5 tahun) untuk

variabel Return on Assets (ROA), Return on Equity (ROE), Debt to Equity Ratio

(DER), Harga Saham (closing price 31 Desember), dan hasil transformasi Ln(Harga

Saham).

N | Perusahaa | Tah ROA ROE DER Harga Saham Ln(Harga
0 n un (%) (%) x) (Rp) Saham)
1 ADRO 2020 2,50 4,02 0,040 1.430 7,2654
2 ADRO 2021 13,60 23,10 | -0,100 2.250 7,7187
3 ADRO 2022 | 26,30 43,40 | -0,400 3.850 8,2558
4 ADRO 2023 17,70 25,00 | -0,260 2.380 7,7749
5 ADRO 2024 9,51 11,87 | -0,280 2.430 7,7956
6 ITMG 2020 3,00 4,00 0,050 13.850 9,5360
7 ITMG 2021 | 29,00 40,00 0,030 20.400 9,9233
8 ITMG 2022 | 45,40 61,50 0,013 39.025 10,5720
9 ITMG 2023 | 22,80 27,90 0,027 25.650 10,1523
10 ITMG 2024 | 15,60 19,40 0,036 26.700 10,1924
11 ELSA 2020 3,29 6,66 1,020 352 5,8636
12 ELSA 2021 1,50 2,88 0,900 276 5,6204
13 ELSA 2022 4,28 9,18 1,100 312 5,7430
14 ELSA 2023 5,24 11,39 1,200 388 5,9610
15 ELSA 2024 6,71 14,55 1,200 432 6,0684
16 MEDC 2020 | -3,00 -19,00 | 3,920 590 6,3801
17 MEDC 2021 1,00 4,00 3,620 466 6,1442
18 MEDC 2022 8,00 34,00 2,970 1.015 6,9226
19 MEDC 2023 4,00 18,00 2,680 1.155 7,0519
20 MEDC 2024 5,00 17,00 2,370 1.100 7,0031
21 INDY 2020 | -3,40 -13,60 | 3,000 1.730 7,4559
22 INDY 2021 1,60 6,50 3,200 1.545 7,3428
23 INDY 2022 12,60 33,80 1,700 2.730 7,9121
24 INDY 2023 3,80 8,90 1,300 1.435 7,2689
25 INDY 2024 0,30 0,70 1,330 1.495 7,3099
26 PTBA 2020 9,92 14,09 0,420 2.810 7,9409
27 PTBA 2021 | 21,89 32,61 0,490 2.710 7,9047
28 PTBA 2022 | 27,71 43,46 0,570 3.690 8,2134
29 PTBA 2023 15,75 28,32 0,800 2.440 7,7998
30 PTBA 2024 | 12,21 22,54 0,850 2.750 7,9194
31 BSSR 2020 | 11,59 16,03 0,380 1.695 7,4354
32 BSSR 2021 | 47,13 81,22 0,720 4.090 8,3163
33 BSSR 2022 | 59,26 108,81 | 0,840 4.340 8,3756
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34 BSSR 2023 | 39,73 66,92 0,680 3.860 8,2584
35 BSSR 2024 | 34,34 49,82 0,450 4.470 8,4051
36 MBAP 2020 | 15,09 19,87 0,320 2.690 7,8973
37 MBAP 2021 | 39,02 50,29 0,290 3.600 8,1887
38 MBAP 2022 | 58,52 71,68 0,220 7.625 8,9392
39 MBAP 2023 9,45 12,55 0,330 4.250 8,3547
40 MBAP 2024 8,07 10,28 0,270 2.690 7,8973
41 KKGI 2020 | -7,98 -10,29 | 0,290 256 5,5452
42 KKGI 2021 17,40 23,25 0,340 254 5,5373
43 KKGI 2022 | 22,95 31,77 0,380 384 5,9506
44 KKGI 2023 13,37 19,24 0,440 366 5,9026
45 KKGI 2024 | 19,21 24,96 0,300 540 6,2916
46 SMMT 2020 | -3,00 -4,00 0,560 116 4,7536
47 SMMT 2021 | 24,00 31,00 0,290 202 5,3083
48 SMMT 2022 | 34,06 39,62 0,160 650 6,4770
49 SMMT 2023 | 25,40 32,02 0,260 930 6,8352
50 SMMT 2024 2,78 4,22 0,520 730 6,5930
51 ENRG 2020 6,94 27,65 2,980 129 4,8598
52 ENRG 2021 3,73 8,96 1,360 102 4,6250
53 ENRG 2022 5,58 12,96 1,310 294 5,6836
54 ENRG 2023 5,00 11,70 1,340 220 5,3936
55 ENRG 2024 5,00 11,70 1,410 230 5,4381
56 WINS 2020 | -5,60 -10,00 | 0,600 103 4,6347
57 WINS 2021 0,10 0,10 0,400 185 5,2204
58 WINS 2022 0,60 0,90 0,300 314 5,7494
59 WINS 2023 3,40 5,00 0,240 386 5,9558
60 WINS 2024 9,74 14,50 0,260 424 6,0497

Sumber: Laporan Keuangan Tahunan Perusahaan Sampel yang dipublikasikan resmi di

www.idx.co.id, diolah (2026)
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LAMPIRAN D OUTPUT HASIL PENGOLAHAN DATA SPSS

Lampiran berikut menyajikan output lengkap hasil pengolahan data
menggunakan perangkat lunak SPSS, meliputi hasil uji koefisien korelasi Pearson,
hasil uji regresi linier berganda (Variables Entered, Model Summary, ANOVA,

Coefficients, Collinearity Diagnostics), serta statistik deskriptif variabel penelitian.

Descriptives

Descriptive Statistics

N Minimum Maximum Mean Std. Deviation
Return on Assets (persen) 60 -7.98 59.26 13.8115 15.25988
Return on Equity (persen) 60 -19.00 108.81 21.6483 23.29174
Debt to Equity Ratio (kali) 60 -.400 3.920 .86727 1.006103
Log natural harga saham 60 4.62497281 10.57195775 7.0647509206 1.4588522192
Valid N (listwise) 60

Correlations

Correlations

Return on Return on Equity  Debt to Equity

Assets (persen) (persen) Ratio (kali)
Return on Assets (persen)  Pearson Correlation 1 .953*“ 379"
Sig. (2-tailed) <,001 .003
N 60 60 60
Return on Equity (persen) Pearson Correlation ,953*“ 1 -.265
Sig. (2-tailed) <,001 .041
N 60 60 60
Debt to Equity Ratio (kal)  Pearson Correlation 379" -265 1
Sig. (2-tailed) .003 .041
N 60 60 60
Log natural harga saham Pearson Correlation 558" 502" 291"
Sig. (2-tailed) <,001 <,001 .024
N 60 60 60

Lampiran D.1 Output SPSS — Statistik Deskriptif dan Hasil Uji Koefisien Korelasi Pearson (Bagian
1)
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Correlations

Log natural
harga saham

Return on Assets (persen)  Pearson Correlation
Sig. (2-tailed)
N

Return on Equity (persen) Pearson Correlation
Sig. (2-tailed)
N

Debt to Equity Ratio (kali) Pearson Correlation
Sig. (2-tailed)
N

Log natural harga saham Pearson Correlation
Sig. (2-tailed)
N

ek

.558

<,001
60

502"

<,001
60
-291"
024
60

-

60

***_Correlation at 0.001(2-tailed)

**_Correlation is significant at the 0.01 level (2-tailed).

*. Correlation is significant at the 0.05 level (2-tailed).

Pearson Correlations

Highly Positive : (Return on Assets (persen) <---> Return on Equity (persen))

Positive : (Return on Assets (persen) <---> Log natural harga saham), (Return on Equity

(persen) <---> Log natural harga saham)

No Linear Correlation : (None)

Negative : (Return on Assets (persen) <---> Debt to Equity Ratio (kali)), (Return on Equity
(persen) <---> Debt to Equity Ratio (kali)), (Debt to Equity Ratio (kali) <---> Log natural harga

saham)

I Highly Negative : (None)

Note: Curated Help is calculated based on actual cell values, not the formatted values.

Lampiran D.2 Output SPSS — Hasil Uji Koefisien Korelasi Pearson (Bagian 2) dan Ringkasan

Signifikansi Korelasi
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Regression

Variables Entered/Removed®

Variables Variables
Model Entered Removed Method

1 Debt to Equity . Enter

Ratio (kali),

Return on

Equity

(persen),

Return on

Assets

(persen)b

a. Dependent Variable: Log natural harga saham

b. All requested variables entered.

Model Summaryb

Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson

1 5697 324 .288  1.2309698589 425

a. Predictors: (Constant), Debt to Equity Ratio (kali), Return on Equity (persen),
Return on Assets (persen)

b. Dependent Variable: Log natural harga saham

ANOVA?®
Model Sum of Squares df Mean Square F Sig.
1 Regression 40.711 3 13.570 8.956 <,001°
Residual 84.856 56 1.515
Total 125.567 59

a. Dependent Variable: Log natural harga saham

b. Predictors: (Constant), Debt to Equity Ratio (kali), Return on Equity (persen), Return on
Assets (persen)

Lampiran D.3 Output SPSS — Hasil Uji Regresi Linier Berganda (Variables Entered, Model
Summary dengan Durbin-Watson, dan ANOVA)
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Coefficients?

Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 6.466 .302 21.398 <,001
Return on Assets (persen) .075 .039 781 1.931 .059
Return on Equity (persen) -.016 .024 -.259 -.667 507
Debt to Equity Ratio (kali) -.093 .183 -.064 -.508 613

Coefficients?

Collinearity Statistics

Model Tolerance VIF

1 (Constant)
Return on Assets (persen) .074 13.545
Return on Equity (persen) .080 12.480
Debt to Equity Ratio (kali) .755 1.324

a. Dependent Variable: Log natural harga saham

Collinearity Diagnostics?

Variance Proportions

Return on Return on Equity
Model Dimension  Eigenvalue Condition Index (Constant) Assets (persen) (persen)
1 1 2.816 1.000 .03 .00 .00
2 .963 1.710 .02 .01 .01
) .200 3.750 .88 .00 .02
4 .021 11.604 .07 .98 .97

Collinearity Diagnostics®

Variance ...

Debt to Equity

Model Dimension Ratio (kali)

1 1 .02
2 .28
3 .52
4 18

a. Dependent Variable: Log natural harga saham

Lampiran D.4 Output SPSS — Coefficients, Collinearity Statistics, dan Collinearity Diagnostics
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Residuals Statistics®

Minimum Maximum Mean Std. Deviation
Predicted Value 6.0102896690  9.6500854492 7.0647509206  .83066929934 60
Residual -2.418927431 2.9157607555 .00000000000 1.1992657389 60
Std. Predicted Value -1.269 3.112 .000 1.000 60
Std. Residual -1.965 2.369 .000 974 60

a. Dependent Variable: Log natural harga saham

Charts

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Log natural harga saham
1.0

0.8

0.6

0.4

Expected Cum Prob

0.2

0.0
0.0

Lampiran D.5 Output SPSS — Residuals Statistics dan Normal P-P Plot of Regression Standardized
Residual
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Scatterplot

Dependent Variable: Log natural harga saham
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Regression Standardized Predicted Value

NPar Tests
One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual
N 60
Normal Parameters®® Mean .0000000
Std. Deviation 1.19926574
Most Extreme Differences Absolute .094
Positive .094
Negative -.071
Test Statistic .094
Asymp. Sig. (2-tailed)® 2009
Monte Carlo Sig. (2-tailed)®  Sig. .208
99% Confidence Interval Lower Bound 197
Upper Bound .218

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

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

e. Lilliefors' method based on 10000 Monte Carlo samples with starting seed
299883525.

Lampiran D.6 Output SPSS — Scatterplot Uji Heteroskedastisitas dan Hasil Uji One-Sample
Kolmogorov-Smirnov
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Explore

Case Processing Summary

Cases
Valid Missing Total
N Percent N Percent N Percent
Unstandardized Residual 60 100.0% 0 0.0% 60 100.0%

Tests of Normality

Kolmogorov-Smirnov® Shapiro-Wilk
Statistic df Sig. Statistic df Sig.
Unstandardized Residual .094 60 200" 977 60 .300

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

a. Lilliefors Significance Correction

Unstandardized Residual

Normal Q-Q Plot of Unstandardized Residual

Expected Normal

-2 0 2 4

Observed Value

Lampiran D.7 Output SPSS — Case Processing Summary, Tests of Normality, dan Normal Q-Q Plot
of Unstandardized Residual
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Dev from Normal

Detrended Normal Q-Q Plot of Unstandardized Residual
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Lampiran D.8 Output SPSS — Detrended Normal Q-Q Plot of Unstandardized Residual
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