Lampiran I

LAMPIRAN-LAMPIRAN

Output Laporan Keuangan Diolah Dengan Ms. Excel

Return Saham
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No Emiten Harga Saham Tahun Pengamatan Return Saham (%)
2018 2019 2020 2021 2022 2023 2019 2020 2021 2022 2023

1. AALI 11.825 14.575 12.325 | 9.500 8.025 7.025 0,23 -0,15 -0,22 -0,15 -0,12
2. ADES 920 1.045 1.460 | 3.290 7.175 9.675 0,13 0,39 1,25 1,18 0,34
3. BISI 1.675 1.050 1.030 995 1.600 1.600 -0,37 -0,01 -0,03 0,60 0,00
4. BUDI 96 103 99 179 226 278 0,07 -0,03 0,80 0,26 0,23
5. CAMP 346 374 302 238 306 402 0,08 -0,19 -0,21 0,28 0,31
6. CEKA 1.375 1.670 1.785 | 1.880 1.980 1.845 0,21 0,06 0,05 0,05 -0,06
7. CLEO 284 545 500 470 555 710 0,91 -0,08 -0,06 0,18 0,27
8. CPIN 7.225 6.500 6.525 | 5.950 5.650 5.025 -0,1 -0,003 -0,08 -0,05 -0,11
9. FISH 4.060 3.800 2.620 | 7.650 6.750 5.525 -0,06 -0,31 1,91 -0,11 -0,18
10. GOOD 1.875 1.510 1.270 525 525 430 -0,19 -0,15 -0,58 0,00 -0,18
11. ICBP 10.450 11.150 9.575 | 8.700 10.000 10.575 0,06 -0,14 -0,09 0,14 0,05
12. INDF 7.450 7.925 6.850 | 6.325 6.725 6.450 0,06 -0,13 -0,07 0,06 -0,04
13. JPFA 2.150 1.535 1.465 | 1.720 1.295 1.180 -0,28 -0,04 0,17 -0,24 -0,08
14. LSIP 1.250 1.485 1.375 | 1.185 1.015 890 0,18 -0,07 -0,13 -0,14 -0,12
15. MYOR 2.620 2.050 2.710 | 2.040 2.500 2.490 -0,21 0,32 -0,24 0,22 -0,004
16. ROTI 1.200 1.300 1.360 | 1.360 1.320 1.150 0,08 0,04 0,00 -0,02 -0,12
17. SKBM 695 410 324 360 378 314 -0,41 -0,20 0,11 0,05 -0,16
18. SKLT 1.500 1.610 1.565 | 2.420 1.565 282 0,07 -0,02 0,54 -0,35 -0,81
19. STTP 3.750 4.500 9.500 | 7.550 7.650 9.375 0,2 1,11 -0,20 0,01 0,22
20. TGKA 3.350 4.850 7.275 | 7.000 7.100 6.450 0,44 0,50 -0,03 0,01 -0,09
21. ULTJ 1.350 1.680 1.600 | 1.570 1.475 1.475 0,24 -0,04 -0,01 -0,06 0,00
Total 1,34 0,86 2,88 1,92 -0,65
Rata-rata Return Saham 0,06 0,04 0,14 0,09 -0,03




Return on Assets (ROA)

_ ROA
No | Emiten ™300 5020 | 2021 | 2022 | 2023
1. AALI | 001 | 0,03 | 0,07 | 006 | 004
2. | ADES | 0,10 | 0.4 | 020 | 022 | 0,19
3] BISI | 0,10 | 009 | 0,12 | 0,15 | 0,15
4, BUDI | 0,02 | 0,02 | 003 | 003 | 0,03
5. | CAMP| 007 | 004 | 0,09 | 011 | 0,12
6. | CEKA | 015 | 0,12 | 011 | 013 | 0,08
7. | CLEO | o011 | 0,10 | 0,13 | 0,12 | 0,14
8. CPIN | 012 | 012 | 0,10 | 007 | 006
9, FISH | 003 | 004 | 006 | 007 | 005
10. | GOOD | 0,09 | 004 | 007 | 0,07 | 0,08
11. | ICBP | 0,04 | 007 | 007 | 005 | 0,07
12. | INDF | 0,06 | 0,05 | 006 | 005 | 0,06
13. | JPFA | 0,07 | 005 | 007 | 005 | 0,03
14. | LSIP | 0,02 | 006 | 008 | 008 | 0,06
15. |MYOR | 0,11 | 0,11 | 006 | 009 | 0,14
16. | ROTI | 0,05 | 004 | 007 | 0,10 | 0,08
17. | SKBM | 0,00 | 0,00 | 002 | 004 | 0,00
18. | SKLT | 0,06 | 0,05 | 0,10 | 007 | 0,06
19. | STTP | 0,17 | 018 | 0,16 | 0,14 | 0,17
20. | TGKA | 0,14 | 0,16 | 015 | 0,11 | 0,10
21. | ULTJ | 0,16 | 0,13 | 017 | 0,13 | 0,16
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Debt to Equity Ratio (DER)

, DER
No | Emiten ™300 5020 | 2021 | 2022 | 2023
1. AALL | 0,42 | 044 | 044 | 031 | 0,28
2. | ADES | 045 | 037 | 034 | 023 | 021
3 BISI | 027 | 0,19 | 0,15 | 0,12 | 0,13
4. BUDI | 133 | 124 | 1,16 | 120 | 1,09
5. | caMP| 013 | 0,13 | 0,12 | 014 | 0,14
6. | CEKA | 023 | 024 | 022 | 011 | 0,5
7. | CLEO | 062 | 047 | 035 | 043 | 052
8. CPIN | 039 | 033 | 041 | 051 | 0,52
9. FISH | 2,64 | 232 | 233 | 1,76 | 1,75
10. |GOOD | 0,83 | 127 | 123 | 1,19 | 0,90
11. | ICBP | 045 | 1,06 | 116 | 1,01 | 092
12. | INDF | 0,77 | 1,06 | 1,07 | 093 | 0,86
13. | JPFA | 120 | 127 | 1,18 | 139 | 141
14. | LSIP | 020 | 018 | 0,17 | 0,14 | 0,10
15. |MYOR| 0,92 | 0,75 | 0,75 | 0,74 | 0,56
16. | ROTI | 0,51 | 038 | 047 | 054 | 0,65
17. | SKBM | 0,76 | 084 | 099 | 090 | 0,72
18. | SKLT | 1,08 | 090 | 064 | 075 | 057
19. | STTP | 034 | 029 | 0,19 | 0,17 | 0,13
20. | TGKA | 1,15 | 0,95 | 0,77 | 1,04 | 1,08
21. | ULTJ | 0,17 | 0,83 | 044 | 027 | 0,13
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Current Ratio (CR)
, CR
No | Emiten ™06 T 2020 | 2021 | 2022 | 2023
1. | AALI | 285 | 331 | 1,58 | 3.60 | 1.83
2. | ADES | 2.00 | 297 | 251 | 320 | 412
3. BISI | 4,14 | 583 | 7.3 | 8.80 | 7.34
4 | BUDI | 101 | 114 | 117 | 133 | 136
5. | CAMP | 12,63 | 1327 | 1331 | 10.67 | 643
6. | CEKA | 4.80 | 4.66 | 480 | 9.95 | 7.29
7. | CLEO | 117 | 1,72 | 153 | 181 | 121
8 | CPIN | 256 | 253 | 201 | 1,76 | 1,65
9. FISH | 1.8 | 121 | 133 | 145 | 135
10. | GOOD | 1,53 | 175 | 148 | 1,74 | 1.8
11. | ICBP | 254 | 226 | 180 | 3.10 | 351
12. | INDF | 127 | 137 | 134 | 1,79 | 1,92
13. | JPFA | 1,73 | 1,96 | 2,00 | 1.81 | 1.6l
14. | LSIP | 470 | 489 | 6,18 | 720 | 9.53
15. | MYOR | 343 | 3.61 | 233 | 2.62 | 3.67
16. | ROTI | 1,69 | 3.83 | 2,65 | 2,10 | 1,74
17. | SKBM | 133 | 136 | 131 | 144 | 157
18. | SKLT | 129 | 154 | 179 | 1.63 | 2.11
19. | STTP | 2.85 | 2.41 | 416 | 485 | 695
20. | TGKA | 216 | 2,06 | 229 | 2,06 | 1,96
21. | ULTJ | 444 | 240 | 3.1 | 3.7 | 618
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Total Assets Turn Over (TATO)

, TATO
No 1 Emiten =009 T 2020 | 2021 | 2022 | 2023
. | AALI | 0,65 | 068 | 080 | 075 | 0,72
2. | ADES | 1,01 | 070 | 072 | 078 | 0.73
3. BISI | 0,77 | 062 | 0,64 | 071 | 0,59
4 | BUDI | 1,00 | 092 | 113 | 107 | LI9
5. | CAMP | 097 | 088 | 0.89 | 1,05 | 1,04
6. | CEKA | 224 | 232 | 3.16 | 358 | 335
7. | CLEO | 0.87 | 074 | 0.82 | 080 | 091
8. | CPIN | 2,00 | 136 | 146 | 143 | 1,50
9. FISH | 240 | 224 | 242 | 339 | 285
10. | GOOD | 1,67 | 117 | 130 | 143 | 142
11. | ICBP | 1,09 | 045 | 048 | 056 | 057
12. | INDF | 080 | 050 | 055 | 061 | 0,60
13. | JPFA | 146 | 142 | 157 | 150 | 150
14. | LSIP | 036 | 032 | 038 | 037 | 033
15. | MYOR | 131 | 124 | 140 | 138 | 132
16. | ROTI | 071 | 0,72 | 078 | 095 | 097
17. | SKBM | 1,06 | 1,79 | 195 | 1.86 | 154
18. | SKLT | 1,62 | 1.62 | 153 | 149 | 140
19. | STTP | 122 | 112 | 1,08 | 1.07 | 087
20. | TGKA | 446 | 393 | 3,73 | 311 | 3.1
21. | ULTJ | 094 | 068 | 089 | 1,04 | 1,10
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Price Book Value (PBY)

, PBV
No 1 Emiten =509 T 2020 | 2021 | 2022 | 2023
1. | AALLI | 151 | 126 | 089 | 0.71 | 0.6l
2. | ADES | 1,09 | 123 | 2.00 | 317 | 330
3. BISI | 136 | 126 | 1,09 | 1,57 | 139
4 | BUDI | 039 | 036 | 0.63 | 076 | 085
5. | CAMP | 235 | 185 | 137 | 191 | 2.46
6. | CEKA | 0.88 | 084 | 081 | 076 | 067
7. | CLEO | 853 | 671 | 563 | 562 | 580
8. | CPIN | 506 | 459 | 3.88 | 352 | 3,05
9. FISH | 120 | 072 | 177 | 130 | 1,01
10. | GOOD | 428 | 3.65 | 737 | 680 | 462
11. | ICBP | 514 | 379 | 299 | 3.19 | 3.03
12. | INDF | 184 | 142 | 1,15 | 110 | 096
13. | JPFA | 1,67 | 161 | 1,65 | 1,19 | 1,05
14. | LSIP | 1,19 | 101 | 079 | 063 | 054
15. |MYOR | 474 | 550 | 410 | 443 | 3,70
16. | ROTI | 2,62 | 2,61 | 295 | 027 | 026
17. | SKBM | 0,79 | 062 | 067 | 065 | 054
18. | SKLT | 292 | 2,65 | 3.08 | 1.84 | 3.16
19. | STTP | 278 | 471 | 3.02 | 257 | 2.55
20. | TGKA | 320 | 418 | 3,65 | 331 | 2.83
21. | ULTJ | 350 | 355 | 323 | 2.67 | 232
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Lampiran 11

Output SPSS

Uji Statistik Descriptive

Descriptive Statistics
N Minimu Maximum | Mean S.td'.
m Deviation
ROA 105 .00 22| 0878 .04854
DER 105 .10 2.64| .6824 51077
CR 105 1.01 13.31] 3.2798 2.68129
TATO 105 32 4.46| 1.3176 85171
PBV 105 .26 8.53| 2.4433 1.75049
Return 105 -81.00 191.00| 6.0476 36.17835
Saham
Valid N 105
(listwise)

Uji Normalitas One-Sample K.S

One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual

N 45
Normal Mean .0000000
Parameters*®  Std. Deviation 43572267
Most Extreme Absolute .104
Differences Positive .059

Negative -.104
Test Statistic .104
Asymp. Sig. (2-tailed)® 2004
a. Test distribution is Normal.
b. Calculated from data.
c. Lilliefors Significance Correction.
d. This is a lower bound of the true significance.




Uji Multikolonieritas

Coefficients”
Model Collinearity Statistics
Tolerance VIF
1 (Constant)
ROA .573 1.745
DER 433 2.308
CR .597 1.676
TATO 71 1.298
PBV 752 1.329

a.

Dependent Variable: Return Saham

Uji Heterokedastisitas

Coefficients®
Unstandardized = Standardized
Coefficients Coefficients

Model B Std. Error Beta T Sig.

1 (Constant) .306 205 1.490 144
ROA -.346 1.097 -.069 -315 154
DER .057 154 .094 .369 714
CR -.008 .022 -.078  -369 714
TATO .009 .053 .032 177 .860
PBV .016 .029 .096 .533 .597

a. Dependent Variable: RES2

Uji Autokorelasi

Model

R

R Square

Model Summary®
Adjusted R Std. Error of

Square the Estimate

Durbin-Watson

1 452¢

.164 33.07711

a. Predictors: (Constant), PBV, TATO, CR, ROA, DER
b. Dependent Variable: Return Saham
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Analisis Regresi Linier Berganda
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Coefficients®
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error t Sig.
(Constant) -33.885 13.957 -2.428 .017
ROA 430.499 88.267 .578 4.877 <,001
DER 21.859 9.647 .309 2.266 .026
CR -.193 1.566 -.014 -.123 .902
TATO -5.080 4338 -120  -1.171 .244
PBV -2.234 2.136 -.108 -1.045 298
a. Dependent Variable: Return Saham
Uji Parsial (uji t)
Cocfficients®
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta T Sig.

(Constant) -33.885 13.957 -2.428 .017
ROA 430.499 88.267 .578 4.877 <,001
DER 21.859 9.647 .309 2.266 .026
CR -.193 1.566 -.014 -.123 .902
TATO -5.080 4.338 -.120 -1.171 244
PBV -2.234 2.136 -.108 -1.045 .298

a. Dependent Variable: Return Saham
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Kurva Hipotesis

a=0,025 a=0,025

Daerah penerimaan Ho

4— Taber = 1,9822 Ttaber=1,9822 ———»

Daerah penolakan Ho Daerah penolakan Ho

Uji Koefisien Determinasi (R?)

Model Summary®

Adjusted R~ Std. Error of
Model R R Square Square the Estimate | Durbin-Watson
1 4522 204 .164 33.07711 1.942
a. Predictors: (Constant), PBV, TATO, CR, ROA, DER

b. Dependent Variable: Return Saham
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CURRICULUM VITAE

: Salsabil Wafiq Nur Azizah

: Bantul, 21 Juni 2003

: Perempuan

: Balong Rt 05 Rw 00, Timbulharjo, Kec. Sewon, Kab.
Bantul, Daerah Istimewa Yogyakarta 55186

: Pondok Pesantren An Nur Ngrukem Komplek Pusat
Putri, Pendowoharjo, Kec Sewon, Kab Bantul, Daerah

Istimewa Yogyakarta

: Suwarno Slamet
: Suyati

: salsawafignurazizah2 1 @gmail.com

: 0895-3906-2366-3

: 1. TK Masyitoh Bantul (2008-2009)


mailto:salsawafiqnurazizah21@gmail.com
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2. SD N Balong (2009-2015)
3. SMP N 1 Sewon (2015-2018)
4. MA Al-Ma’had An Nur Bantul (2018-2021)
5. Institut [lmu Al-Qur’an An Nur Yogyakarta (2021-

2025)

Pendidikan Non Formal : 1. Pondok Pesantren An Nur Ngrukem Yogyakarta

2. Madrasah Diniyah al-Furqon

3. Pondok Pesantren Al-Falah Ploso, Kediri

Pengalaman Organisasi

1.

2.

Dewan Tonti SMP N 1 Sewon (2015-2016)
Anggota KSEI Nashid Fakultas Ekonomi dan Bisnis Islam IIQ An Nur

Yogyakarta (2021-2022)

. Divisi Media KSEI Nashid Fakultas Ekonomi dan Bisnis Islam IIQ An Nur

Yogyakarta (2022-2023)

Bendahara Umum KSEI Nashid Fakultas Ekonomi dan Bisnis Islam 11Q An
Nur Yogyakarta (2023-2024)

Sekretaris 2 Im Mart FEBI IIQ An Nur Yogyakarta (2022-2023)

Divisi SDM Im Mart FEBI I[IQ An Nur Yogyakarta (2023-2024)

Musyrifah Komplek MTs Pondok Pesantren An Nur Komplek Pusat Putri

(2024-2026)



