
 

  

 

LAMPIRAN-LAMPIRAN 

LAMPIRAN  1  

Tabulasi Data Penelitian 

BANK PERIODE ROA FDR BOPO HARGA SAHAM 

BRIS 2021 Q1 1.72 77.28 79.9 2290 

BRIS 2021 Q2 1.7 74.53 80.68 2300 

BRIS 2021 Q3 1.7 74.45 79.84 2040 

BRIS 2021 Q4 1.61 73.39 80.46 1780 

BRIS 2022 Q1 1.93 74.37 75.35 1605 

BRIS 2022 Q2 2.03 78.14 74.5 1340 

BRIS 2022 Q3 2.08 81.45 74.02 1470 

BRIS 2022 Q4 1.98 79.37 75.88 1290 

BRIS 2023 Q1 2.48 79.14 69.65 1680 

BRIS 2023 Q2 2.36 87.8 70.87 1690 

BRIS 2023 Q3 2.34 88.31 71.43 1625 

BRIS 2023 Q4 2.35 81.73 71.27 1740 

BRIS 2024 Q1 2.51 83.05 68.94 2710 

BRIS 2024 Q2 2.48 86.68 69.23 1620 

BRIS 2024 Q3 2.47 88.59 69.83 3010 

BRIS 2024 Q4 2.49 84.97 69.93 2730 

BANK 2021 Q1 0.46 0.11 185.57 2650 

BANK 2021 Q2 0.51 0.08 210.47 3210 

BANK 2021 Q3 -6.68 0 302.56 2950 

BANK 2021 Q4 -8.81 0 428.4 2290 

BANK 2022 Q1 -0.09 0 497.13 2170 

BANK 2022 Q2 -8.28 27.27 364.23 1915 

BANK 2022 Q3 -9.08 59.89 314.27 1705 

BANK 2022 Q4 -10.85 173.27 354.75 1415 

BANK 2023 Q1 -4.08 148.81 163.56 1200 

BANK 2023 Q2 -4 158.41 162.79 1225 

BANK 2023 Q3 -3.89 87.93 157.59 1075 

BANK 2023 Q4 -4.22 95.31 128.65 1240 

BANK 2024 Q1 -2.42 77.37 132.13 1075 

BANK 2024 Q2 -1.5 85.5 118.75 920 

BANK 2024 Q3 -1.34 85.06 115.34 845 

BANK 2024 Q4 -0.9 87.72 109.29 825 

PNBS 2021 Q1 0.1 117.45 98.91 80 

PNBS 2021 Q2 0.05 111.41 99.33 153 
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PNBS 2021 Q3 0.04 118.94 99.54 88 

PNBS 2021 Q4 -6.72 107.56 202.74 85 

PNBS 2022 Q1 1.24 99.11 82.73 64 

PNBS 2022 Q2 1.97 93.47 72.21 73 

PNBS 2022 Q3 2.03 89.2 72.83 76 

PNBS 2022 Q4 1.79 97.32 76.99 63 

PNBS 2023 Q1 2.02 95.9 74.7 59 

PNBS 2023 Q2 1.79 94.12 77.32 58 

PNBS 2023 Q3 1.86 93.61 78.26 58 

PNBS 2023 Q4 1.63 91.84 82.47 54 

PNBS 2024 Q1 0.87 95.9 89.72 50 

PNBS 2024 Q2 1.02 98.06 87.5 50 

PNBS 2024 Q3 0.75 97.18 90.52 53 

PNBS 2024 Q4 0.65 95.36 92.01 50 

BTPS 2021 Q1 11.36 92.16 57.23 3480 

BTPS 2021 Q2 11.57 94.67 56.81 2880 

BTPS 2021 Q3 10.86 96.04 59.11 3470 

BTPS 2021 Q4 10.72 95 59.97 3580 

BTPS 2022 Q1 11.12 96.24 58.52 3300 

BTPS 2022 Q2 11.37 93.98 57.6 2820 

BTPS 2022 Q3 11.53 95.6 57.54 2730 

BTPS 2022 Q4 11.36 95.67 58.13 2790 

BTPS 2023 Q1 9.98 92.67 61.49 2190 

BTPS 2023 Q2 8.81 97.64 66.55 2070 

BTPS 2023 Q3 7.78 93.58 70.7 1905 

BTPS 2023 Q4 6.3 93.78 76.35 1690 

BTPS 2024 Q1 6.22 92.65 76.21 1355 

BTPS 2024 Q2 6.54 88.84 74.97 1145 

BTPS 2024 Q3 6.12 87.26 76.34 1215 

BTPS 2024 Q4 6.42 86.75 74.93 925 
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LAMPIRAN  2  

Uji Analisis Statistik Deskriptif 

 

 

 

 

 

  

Date: 02/02/26   Time: 00:11

Sample: 2021Q1 2024Q4

Y X1 X2 X3

 Mean  1504.516  2.003281  85.45219  116.3670

 Median  1537.500  1.825000  90.52000  77.15500

 Maximum  3580.000  11.57000  173.2700  497.1300

 Minimum  50.00000 -10.85000  0.000000  56.81000

 Std. Dev.  1077.060  5.357321  31.90988  93.46333

 Skewness  0.119883 -0.056634 -0.932409  2.478899

 Kurtosis  1.979909  2.983851  5.992033  8.581787

 Jarque-Bera  2.928196  0.034908  33.14616  148.6296

 Probability  0.231287  0.982697  0.000000  0.000000

 Sum  96289.00  128.2100  5468.940  7447.490

 Sum Sq. Dev.  73083652  1808.156  64149.16  550329.8

 Observations  64  64  64  64
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LAMPIRAN  3  

Uji Stasioneritas 

 Uji Stasioneritas Variabel Y (Harga Saham) 

  

Uji Stasioneritas Variabel X1 (ROA) 

  

Uji Stasioneritas Variabel X2 (FDR) 

 

 

 

Series:  D(Y)

Date: 02/02/26   Time: 01:07

Sample: 2021Q1 2024Q4

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0 to 2

Total number of observations: 54

Cross-sections included: 4

Method Statistic Prob.**

ADF - Fisher Chi-square  54.4720  0.0000

ADF - Choi Z-stat -6.04400  0.0000

Null Hypothesis: Unit root (individual unit root process) 

Series:  D(X1)

Date: 02/01/26   Time: 14:29

Sample: 2021Q1 2024Q4

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0 to 2

Total number of observations: 53

Cross-sections included: 4

Method Statistic Prob.**

ADF - Fisher Chi-square  31.8515  0.0001

ADF - Choi Z-stat -3.94878  0.0000

Null Hypothesis: Unit root (individual unit root process) 

Series:  D(X2)

Date: 02/01/26   Time: 14:30

Sample: 2021Q1 2024Q4

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0 to 2

Total number of observations: 53

Cross-sections included: 4

Method Statistic Prob.**

ADF - Fisher Chi-square  31.0426  0.0001

ADF - Choi Z-stat -3.41933  0.0003
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Uji Stasioneritas Variabel X3 (BOPO) 

  

 

  

Null Hypothesis: Unit root (individual unit root process) 

Series:  D(X3)

Date: 02/02/26   Time: 01:07

Sample: 2021Q1 2024Q4

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0 to 2

Total number of observations: 53

Cross-sections included: 4

Method Statistic Prob.**

ADF - Fisher Chi-square  25.9228  0.0011

ADF - Choi Z-stat -3.32006  0.0004
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LAMPIRAN  4  

Metode Estimasi Regresi Data Panel 

Common Effect Model (CEM) 

  

Fixed Effect Model (FEM) 

 

Dependent Variable: Y

Method: Panel Least Squares

Date: 02/02/26   Time: 00:51

Sample: 2021Q1 2024Q4

Periods included: 16

Cross-sections included: 4

Total panel (balanced) observations: 64

Variable Coefficient Std. Error t-Statistic Prob.  

C 1220.262 519.8273 2.347437 0.0222

X1 152.8063 28.15584 5.427163 0.0000

X2 -8.008878 3.907895 -2.049410 0.0448

X3 5.693331 1.810978 3.143789 0.0026

R-squared 0.423042     Mean dependent var 1504.516

Adjusted R-squared 0.394194     S.D. dependent var 1077.060

S.E. of regression 838.3140     Akaike info criterion 16.36112

Sum squared resid 42166224     Schwarz criterion 16.49605

Log likelihood -519.5560     Hannan-Quinn criter. 16.41428

F-statistic 14.66455     Durbin-Watson stat 0.432661

Prob(F-statistic) 0.000000

Dependent Variable: Y

Method: Panel Least Squares

Date: 02/02/26   Time: 00:52

Sample: 2021Q1 2024Q4

Periods included: 16

Cross-sections included: 4

Total panel (balanced) observations: 64

Variable Coefficient Std. Error t-Statistic Prob.  

C 938.2387 434.9676 2.157031 0.0352

X1 136.6873 38.20951 3.577313 0.0007

X2 -2.917888 2.894170 -1.008195 0.3176

X3 4.655904 1.538172 3.026906 0.0037

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.766593     Mean dependent var 1504.516

Adjusted R-squared 0.742023     S.D. dependent var 1077.060

S.E. of regression 547.0537     Akaike info criterion 15.54989

Sum squared resid 17058259     Schwarz criterion 15.78602

Log likelihood -490.5964     Hannan-Quinn criter. 15.64291

F-statistic 31.20138     Durbin-Watson stat 0.847999

Prob(F-statistic) 0.000000
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Random Effect Model (REM) 

   

Dependent Variable: Y

Method: Panel EGLS (Cross-section random effects)

Date: 02/02/26   Time: 00:53

Sample: 2021Q1 2024Q4

Periods included: 16

Cross-sections included: 4

Total panel (balanced) observations: 64

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.  

C 1220.262 339.2206 3.597251 0.0007

X1 152.8063 18.37349 8.316674 0.0000

X2 -8.008878 2.550152 -3.140549 0.0026

X3 5.693331 1.181779 4.817593 0.0000

Effects Specification

S.D.  Rho  

Cross-section random 0.000000 0.0000

Idiosyncratic random 547.0537 1.0000

Weighted Statistics

R-squared 0.423042     Mean dependent var 1504.516

Adjusted R-squared 0.394194     S.D. dependent var 1077.060

S.E. of regression 838.3140     Sum squared resid 42166224

F-statistic 14.66455     Durbin-Watson stat 0.432661

Prob(F-statistic) 0.000000

Unweighted Statistics

R-squared 0.423042     Mean dependent var 1504.516

Sum squared resid 42166224     Durbin-Watson stat 0.432661



95 

 

 

LAMPIRAN  5  

Pemilihan Model Regresi Data Panel 

Uji Chow 

 

Uji Hausman 

 

  

Test cross-section fixed effects

Effects Test Statistic  d.f. Prob. 

Cross-section F 27.966004 (3,57) 0.0000

Cross-section Chi-square 57.919043 3 0.0000

Correlated Random Effects - Hausman Test

Equation: Untitled

Test cross-section random effects

Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob. 

Cross-section random 83.898012 3 0.0000
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LAMPIRAN  6  

Uji Asumsi Klasik 

Uji Normalitas 
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Series: Standardized Residuals

Sample 2021Q1 2024Q4

Observations 64

Mean      -1.42e-14

Median  -44.74864

Maximum  1119.989

Minimum -1466.680

Std. Dev.   520.3518

Skewness   0.044760

Kurtosis   3.342660

Jarque-Bera  0.334480

Probability  0.845996
  

 

Uji Multikolinearitas 

 

 

Uji Heteroskedastisitas 

Uji Autokorelasi 

 

X1 X2 X3

X1  1.000000  0.142980 -0.684333

X2  0.142980  1.000000 -0.471219

X3 -0.684333 -0.471219  1.000000

Breusch-Godfrey Serial Correlation LM Test:  

Null hypothesis: No serial correlation at up to 2 lags 
     
     F-statistic 2.828406     Prob. F(2,57) 0.0674 

Obs*R-squared 5.687795     Prob. Chi-Square(2) 0.0582 
     
     

 

Heteroskedasticity Test: Glejser  

Null hypothesis: Homoskedasticity  
     
     F-statistic 0.870390     Prob. F(3,60) 0.4615 

Obs*R-squared 2.669092     Prob. Chi-Square(3) 0.4455 

Scaled explained SS 2.119805     Prob. Chi-Square(3) 0.5479 
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LAMPIRAN  7  

Uji Hipotesis 

Uji Hipotesis Secara Parsial (Uji T) 

 

 

Uji Koefisien Determinasi (R
2
) 

 

  

Dependent Variable: Y

Method: Panel Least Squares

Date: 02/02/26   Time: 00:52

Sample: 2021Q1 2024Q4

Periods included: 16

Cross-sections included: 4

Total panel (balanced) observations: 64

Variable Coefficient Std. Error t-Statistic Prob.  

C 938.2387 434.9676 2.157031 0.0352

X1 136.6873 38.20951 3.577313 0.0007

X2 -2.917888 2.894170 -1.008195 0.3176

X3 4.655904 1.538172 3.026906 0.0037
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LAMPIRAN  8  

Tabel Uji t 
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LAMPIRAN  9  

Kartu Bimbingan Skripsi 

 


