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Lampiran 1: Tabulasi data  

1. Data Mentah (Sebelum Penghapusan Data Outlier) 

NO 

Nama 

Perusahaan  DATA CR DER BETA RETURN 

1 ADRO T4 2019 1.71 0.56 3.88 0.21 

2   T1 2020 1.80 0.74 -0.21 -0.36 

3   T2 2020 1.90 0.68 -9.44 0.01 

4   T3 2020 1.52 0.66 0.18 0.14 

5   T4 2020 1.51 0.61 6.12 0.26 

6   T1 2021 1.61 0.58 0.40 -0.18 

7   T2 2021 2.45 0.67 4.95 0.03 

8 AKRA T4 2019 0.20 1.13 3.68 0.04 

9   T1 2020 1.26 1.08 0.79 -0.50 

10   T2 2020 1.43 0.81 6.72 0.29 

11   T3 2020 1.46 0.78 1.98 0.00 

12   T4 2020 1.58 0.77 0.65 0.25 

13   T1 2021 1.54 0.81 2.55 0.01 

14   T2 2021 1.47 0.85 -0.72 -0.02 

15 ANTM T4 2019 1.45 0.67 3.31 -0.14 

16   T1 2020 1.32 0.71 0.55 -0.46 

17   T2 2020 1.60 0.66 2.88 0.34 

18   T3 2020 1.94 0.64 2.91 0.17 

19   T4 2020 4.20 0.67 -11.88 1.74 

20   T1 2021 1.24 0.65 2.39 0.16 

21   T2 2021 1.26 0.63 -0.77 0.02 

22 BRPT T4 2019 1.65 1.61 -4.07 0.53 

23   T1 2020 1.59 1.61 0.92 -0.52 

24   T2 2020 1.88 1.45 24.83 0.60 

25   T3 2020 1.84 1.44 -0.93 -0.32 

26   T4 2020 1.87 1.60 1.28 0.39 

27   T1 2021 2.14 1.45 3.98 -0.13 

28   T2 2021 2.25 1.45 5.13 -0.11 

29 EXCL T4 2019 0.34 2.28 0.08 -0.08 

30   T1 2020 0.38 2.46 1.36 -0.37 

31   T2 2020 0.36 2.39 6.52 0.39 

32   T3 2020 0.29 2.28 0.81 -0.27 

33   T4 2020 0.40 2.54 4.04 0.34 

34   T1 2021 0.31 2.39 0.87 -0.23 

35   T2 2021 0.31 2.46 -8.13 0.28 

36 ICBP T4 2019 2.54 0.45 0.12 -0.07 
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NO 

Nama 

Perusahaan  DATA CR DER BETA RETURN 

37   T1 2020 2.69 0.46 -0.11 -0.08 

38   T2 2020 2.86 0.44 6.75 -0.09 

39   T3 2020 2.26 1.14 0.29 0.08 

40   T4 2020 2.26 1.06 1.71 -0.05 

41   T1 2021 2.38 1.05 -0.91 -0.04 

42   T2 2021 1.27 1.01 3.08 -0.11 

43 INCO T4 2019 4.31 0.14 4.92 0.04 

44   T1 2020 5.38 0.11 -0.41 -0.41 

45   T2 2020 4.97 0.12 1.80 0.30 

46   T3 2020 4.77 0.13 2.26 0.27 

47   T4 2020 4.33 0.15 0.21 0.43 

48   T1 2021 4.73 0.13 2.69 -0.14 

49   T2 2021 4.58 0.14 -2.62 0.05 

50 INDF T4 2019 1.27 0.77 -0.44 0.03 

51   T1 2020 1.33 0.81 -0.37 -0.20 

52   T2 2020 1.38 0.80 6.17 0.03 

53   T3 2020 1.30 1.15 0.92 0.10 

54   T4 2020 1.37 1.06 1.00 -0.04 

55   T1 2021 1.44 1.07 -0.23 -0.04 

56   T2 2021 1.07 1.02 0.19 -0.06 

57 INTP T4 2019 3.31 0.20 0.18 0.02 

58   T1 2020 3.95 0.17 0.40 -0.34 

59   T2 2020 4.54 0.15 -3.22 -0.06 

60   T3 2020 3.68 0.18 1.34 -0.12 

61   T4 2020 2.92 0.23 0.86 0.39 

62   T1 2021 3.23 0.21 -0.26 -0.16 

63   T2 2021 3.49 0.20 -3.64 -0.16 

64 KLBF T4 2019 4.35 0.21 1.25 -0.03 

65   T1 2020 3.29 0.28 -1.07 -0.26 

66   T2 2020 3.27 0.29 5.72 0.22 

67   T3 2020 3.83 0.25 0.67 0.06 

68   T4 2020 4.12 0.23 0.08 -0.05 

69   T1 2021 4.02 0.23 -0.39 0.06 

70   T2 2021 4.36 0.21 -3.83 -0.11 

71 PTBA T4 2019 2.49 0.42 0.23 0.18 

72   T1 2020 2.68 0.39 -0.84 -0.18 

73   T2 2020 1.52 0.68 -4.23 -0.07 

74   T3 2020 2.14 0.48 0.35 -0.02 

75   T4 2020 2.16 0.42 4.23 0.43 

76   T1 2021 2.19 0.40 1.01 -0.07 

77   T2 2021 1.86 0.54 -2.05 -0.24 
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NO 

Nama 

Perusahaan  DATA CR DER BETA RETURN 

78 TLKM T4 2019 0.71 0.89 0.63 -0.08 

79   T1 2020 0.80 0.91 0.39 -0.20 

80   T2 2020 0.65 1.23 5.69 -0.03 

81   T3 2020 0.64 0.98 0.79 -0.16 

82   T4 2020 0.67 1.04 5.43 0.29 

83   T1 2021 0.80 1.02 1.58 0.03 

84   T2 2021 0.66 1.40 -11.54 -0.08 

85 UNTR T4 2019 1.56 0.83 0.80 0.05 

86   T1 2020 1.81 0.73 -1.31 -0.21 

87   T2 2020 1.75 0.69 0.99 -0.02 

88   T3 2020 1.98 0.63 2.17 0.38 

89   T4 2020 2.11 0.58 2.79 0.17 

90   T1 2021 1.96 0.57 0.47 -0.17 

91   T2 2021 1.90 0.58 -11.50 -0.08 

92 UNVR T4 2019 0.65 2.91 -0.60 -0.10 

93   T1 2020 0.78 1.98 1.00 -0.14 

94   T2 2020 0.93 1.42 1.00 0.09 

95   T3 2020 0.76 2.25 1.05 0.03 

96   T4 2020 0.66 3.16 1.00 -0.09 

97   T1 2021 0.78 2.30 0.72 -0.11 

98   T2 2021 0.63 4.05 -8.56 -0.25 

 

2. Data Sesusah Penghapusan Data Outlier 

No 

Nama 

Perusahaan  DATA CR DER BETA RETURN 

1 ADRO T4 2019 1.71 0.56 3.88 0.21 

2   T2 2020 1.90 0.68 -9.44 0.01 

3   T3 2020 1.52 0.66 0.18 0.14 

4   T4 2020 1.51 0.61 6.12 0.26 

5   T1 2021 1.61 0.58 0.40 -0.18 

6   T2 2021 2.45 0.67 4.95 0.03 

7 AKRA T4 2019 0.20 1.13 3.68 0.04 

8   T2 2020 1.43 0.81 6.72 0.29 

9   T3 2020 1.46 0.78 1.98 0.00 

10   T4 2020 1.58 0.77 0.65 0.25 

11   T1 2021 1.54 0.81 2.55 0.01 

12   T2 2021 1.47 0.85 -0.72 -0.02 

13 ANTM T4 2019 1.45 0.67 3.31 -0.14 
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No 

Nama 

Perusahaan  DATA CR DER BETA RETURN 

14   T3 2020 1.94 0.64 2.91 0.17 

15   T1 2021 1.24 0.65 2.39 0.16 

16   T2 2021 1.26 0.63 -0.77 0.02 

17   T3 2020 1.84 1.44 -0.93 -0.32 

18   T1 2021 2.14 1.45 3.98 -0.13 

19   T2 2021 2.25 1.45 5.13 -0.11 

20 EXCL T4 2019 0.34 2.28 0.08 -0.08 

21   T2 2020 0.36 2.39 6.52 0.39 

22   T3 2020 0.29 2.28 0.81 -0.27 

23   T1 2021 0.31 2.39 0.87 -0.23 

24 ICBP T4 2019 2.54 0.45 0.12 -0.07 

25   T1 2020 2.69 0.46 -0.11 -0.08 

26   T2 2020 2.86 0.44 6.75 -0.09 

27   T3 2020 2.26 1.14 0.29 0.08 

28   T4 2020 2.26 1.06 1.71 -0.05 

29   T1 2021 2.38 1.05 -0.91 -0.04 

30   T2 2021 1.27 1.01 3.08 -0.11 

31 INCO T4 2019 4.31 0.14 4.92 0.04 

32   T2 2020 4.97 0.12 1.80 0.30 

33   T3 2020 4.77 0.13 2.26 0.27 

34   T1 2021 4.73 0.13 2.69 -0.14 

35   T2 2021 4.58 0.14 -2.62 0.05 

36 INDF T4 2019 1.27 0.77 -0.44 0.03 

37   T1 2020 1.33 0.81 -0.37 -0.20 

38   T2 2020 1.38 0.80 6.17 0.03 

39   T3 2020 1.30 1.15 0.92 0.10 

40   T4 2020 1.37 1.06 1.00 -0.04 

41   T1 2021 1.44 1.07 -0.23 -0.04 

42   T2 2021 1.07 1.02 0.19 -0.06 

43 INTP T4 2019 3.31 0.20 0.18 0.02 

44   T2 2020 4.54 0.15 -3.22 -0.06 

45   T3 2020 3.68 0.18 1.34 -0.12 

46   T1 2021 3.23 0.21 -0.26 -0.16 

47   T2 2021 3.49 0.20 -3.64 -0.16 

48 KLBF T4 2019 4.35 0.21 1.25 -0.03 

49   T1 2020 3.29 0.28 -1.07 -0.26 

50   T2 2020 3.27 0.29 5.72 0.22 

51   T3 2020 3.83 0.25 0.67 0.06 

52   T4 2020 4.12 0.23 0.08 -0.05 

53   T1 2021 4.02 0.23 -0.39 0.06 

54   T2 2021 4.36 0.21 -3.83 -0.11 
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No 

Nama 

Perusahaan  DATA CR DER BETA RETURN 

55 PTBA T4 2019 2.49 0.42 0.23 0.18 

56   T1 2020 2.68 0.39 -0.84 -0.18 

57   T2 2020 1.52 0.68 -4.23 -0.07 

58   T3 2020 2.14 0.48 0.35 -0.02 

59   T1 2021 2.19 0.40 1.01 -0.07 

60   T2 2021 1.86 0.54 -2.05 -0.24 

61 TLKM T4 2019 0.71 0.89 0.63 -0.08 

62   T1 2020 0.80 0.91 0.39 -0.20 

63   T2 2020 0.65 1.23 5.69 -0.03 

64   T3 2020 0.64 0.98 0.79 -0.16 

65   T4 2020 0.67 1.04 5.43 0.29 

66   T1 2021 0.80 1.02 1.58 0.03 

67 UNTR T4 2019 1.56 0.83 0.80 0.05 

68   T1 2020 1.81 0.73 -1.31 -0.21 

69   T2 2020 1.75 0.69 0.99 -0.02 

70   T4 2020 2.11 0.58 2.79 0.17 

71   T1 2021 1.96 0.57 0.47 -0.17 

72   T1 2020 0.78 1.98 1.00 -0.14 

73   T2 2020 0.93 1.42 1.00 0.09 

74   T3 2020 0.76 2.25 1.05 0.03 

75   T1 2021 0.78 2.30 0.72 -0.11 
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Lampiran 2: Current Ratio 

Rumus:     

Current Assets 

Current Liabilities 

No Nama Perusahaan  Tahun 

Current 

Ratio 

1 ADRO T4 2019 1.71 

2   T2 2020 1.90 

3   T3 2020 1.52 

4   T4 2020 1.51 

5   T1 2021 1.61 

6   T2 2021 2.45 

7 AKRA T4 2019 0.20 

8   T2 2020 1.43 

9   T3 2020 1.46 

10   T4 2020 1.58 

11   T1 2021 1.54 

12   T2 2021 1.47 

13 ANTM T4 2019 1.45 

14   T3 2020 1.94 

15   T1 2021 1.24 

16   T2 2021 1.26 

17   T3 2020 1.84 

18   T1 2021 2.14 

19   T2 2021 2.25 

20 EXCL T4 2019 0.34 

21   T2 2020 0.36 

22   T3 2020 0.29 

23   T1 2021 0.31 

24 ICBP T4 2019 2.54 

25   T1 2020 2.69 

26   T2 2020 2.86 

27   T3 2020 2.26 

28   T4 2020 2.26 

29   T1 2021 2.38 

30   T2 2021 1.27 

31 INCO T4 2019 4.31 

32   T2 2020 4.97 

33   T3 2020 4.77 

34   T1 2021 4.73 

35   T2 2021 4.58 
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No Nama Perusahaan  Tahun 

Current 

Ratio 

36 INDF T4 2019 1.27 

37   T1 2020 1.33 

38   T2 2020 1.38 

39   T3 2020 1.30 

40   T4 2020 1.37 

41   T1 2021 1.44 

42   T2 2021 1.07 

43 INTP T4 2019 3.31 

44   T2 2020 4.54 

45   T3 2020 3.68 

46   T1 2021 3.23 

47   T2 2021 3.49 

48 KLBF T4 2019 4.35 

49   T1 2020 3.29 

50   T2 2020 3.27 

51   T3 2020 3.83 

52   T4 2020 4.12 

53   T1 2021 4.02 

54   T2 2021 4.36 

55 PTBA T4 2019 2.49 

56   T1 2020 2.68 

57   T2 2020 1.52 

58   T3 2020 2.14 

59   T1 2021 2.19 

60   T2 2021 1.86 

61 TLKM T4 2019 0.71 

62   T1 2020 0.80 

63   T2 2020 0.65 

64   T3 2020 0.64 

65   T4 2020 0.67 

66   T1 2021 0.80 

67 UNTR T4 2019 1.56 

68   T1 2020 1.81 

69   T2 2020 1.75 

70   T4 2020 2.11 

71   T1 2021 1.96 

72   T1 2020 0.78 

73   T2 2020 0.93 

74   T3 2020 0.76 

75   T1 2021 0.78 
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Lampiran 3: Debt to Equity Ratio 

Rumus :     

Total Liabilitas 

Total Equitas 

No Nama Perusahaan  Tahun Debt To Equity Ratio 

1 ADRO T4 2019 0.56 

2   T2 2020 0.68 

3   T3 2020 0.66 

4   T4 2020 0.61 

5   T1 2021 0.58 

6   T2 2021 0.67 

7 AKRA T4 2019 1.13 

8   T2 2020 0.81 

9   T3 2020 0.78 

10   T4 2020 0.77 

11   T1 2021 0.81 

12   T2 2021 0.85 

13 ANTM T4 2019 0.67 

14   T3 2020 0.64 

15   T1 2021 0.65 

16   T2 2021 0.63 

17   T3 2020 1.44 

18   T1 2021 1.45 

19   T2 2021 1.45 

20 EXCL T4 2019 2.28 

21   T2 2020 2.39 

22   T3 2020 2.28 

23   T1 2021 2.39 

24 ICBP T4 2019 0.45 

25   T1 2020 0.46 

26   T2 2020 0.44 

27   T3 2020 1.14 

28   T4 2020 1.06 

29   T1 2021 1.05 

30   T2 2021 1.01 

31 INCO T4 2019 0.14 

32   T2 2020 0.12 

33   T3 2020 0.13 

34   T1 2021 0.13 
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No Nama Perusahaan  Tahun Debt To Equity Ratio 

35   T2 2021 0.14 

36 INDF T4 2019 0.77 

37   T1 2020 0.81 

38   T2 2020 0.80 

39   T3 2020 1.15 

40   T4 2020 1.06 

41   T1 2021 1.07 

42   T2 2021 1.02 

43 INTP T4 2019 0.20 

44   T2 2020 0.15 

45   T3 2020 0.18 

46   T1 2021 0.21 

47   T2 2021 0.20 

48 KLBF T4 2019 0.21 

49   T1 2020 0.28 

50   T2 2020 0.29 

51   T3 2020 0.25 

52   T4 2020 0.23 

53   T1 2021 0.23 

54   T2 2021 0.21 

55 PTBA T4 2019 0.42 

56   T1 2020 0.39 

57   T2 2020 0.68 

58   T3 2020 0.48 

59   T1 2021 0.40 

60   T2 2021 0.54 

61 TLKM T4 2019 0.89 

62   T1 2020 0.91 

63   T2 2020 1.23 

64   T3 2020 0.98 

65   T4 2020 1.04 

66   T1 2021 1.02 

67 UNTR T4 2019 0.83 

68   T1 2020 0.73 

69   T2 2020 0.69 

70   T4 2020 0.58 

71   T1 2021 0.57 

72   T1 2020 1.98 

73   T2 2020 1.42 

74   T3 2020 2.25 

75   T1 2021 2.30 
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Lampiran 4: Beta Saham  

Rumus:    

 β: n ∑Rm Ri - ∑Rm∑Ri 

n∑Rm2 – (∑Rm) 2 

No Nama Perusahaan  Tahun Beta Saham 

1 ADRO T4 2019 3.88 

2   T2 2020 -9.44 

3   T3 2020 0.18 

4   T4 2020 6.12 

5   T1 2021 0.40 

6   T2 2021 4.95 

7 AKRA T4 2019 3.68 

8   T2 2020 6.72 

9   T3 2020 1.98 

10   T4 2020 0.65 

11   T1 2021 2.55 

12   T2 2021 -0.72 

13 ANTM T4 2019 3.31 

14   T3 2020 2.91 

15   T1 2021 2.39 

16   T2 2021 -0.77 

17   T3 2020 -0.93 

18   T1 2021 3.98 

19   T2 2021 5.13 

20 EXCL T4 2019 0.08 

21   T2 2020 6.52 

22   T3 2020 0.81 

23   T1 2021 0.87 

24 ICBP T4 2019 0.12 

25   T1 2020 -0.11 

26   T2 2020 6.75 

27   T3 2020 0.29 

28   T4 2020 1.71 

29   T1 2021 -0.91 

30   T2 2021 3.08 

31 INCO T4 2019 4.92 

32   T2 2020 1.80 

33   T3 2020 2.26 
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No Nama Perusahaan  Tahun Beta Saham 

34   T1 2021 2.69 

35   T2 2021 -2.62 

36 INDF T4 2019 -0.44 

37   T1 2020 -0.37 

38   T2 2020 6.17 

39   T3 2020 0.92 

40   T4 2020 1.00 

41   T1 2021 -0.23 

42   T2 2021 0.19 

43 INTP T4 2019 0.18 

44   T2 2020 -3.22 

45   T3 2020 1.34 

46   T1 2021 -0.26 

47   T2 2021 -3.64 

48 KLBF T4 2019 1.25 

49   T1 2020 -1.07 

50   T2 2020 5.72 

51   T3 2020 0.67 

52   T4 2020 0.08 

53   T1 2021 -0.39 

54   T2 2021 -3.83 

55 PTBA T4 2019 0.23 

56   T1 2020 -0.84 

57   T2 2020 -4.23 

58   T3 2020 0.35 

59   T1 2021 1.01 

60   T2 2021 -2.05 

61 TLKM T4 2019 0.63 

62   T1 2020 0.39 

63   T2 2020 5.69 

64   T3 2020 0.79 

65   T4 2020 5.43 

66   T1 2021 1.58 

67 UNTR T4 2019 0.80 

68   T1 2020 -1.31 

69   T2 2020 0.99 

70   T4 2020 2.79 

71   T1 2021 0.47 

72   T1 2020 1.00 

73   T2 2020 1.00 

74   T3 2020 1.05 

75   T1 2021 0.72 
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Lampiran 5: Return Saham 

Rumus:  

Return Saham = 
𝑃𝑡− 𝑃𝑡−1

𝑃𝑡−1
 𝑥 100% 

No 

Nama 

Perusahaan  Tahun RETURN 

1 ADRO T4 2019 0.21 

2   T2 2020 0.01 

3   T3 2020 0.14 

4   T4 2020 0.26 

5   T1 2021 -0.18 

6   T2 2021 0.03 

7 AKRA T4 2019 0.04 

8   T2 2020 0.29 

9   T3 2020 0.00 

10   T4 2020 0.25 

11   T1 2021 0.01 

12   T2 2021 -0.02 

13 ANTM T4 2019 -0.14 

14   T3 2020 0.17 

15   T1 2021 0.16 

16   T2 2021 0.02 

17   T3 2020 -0.32 

18   T1 2021 -0.13 

19   T2 2021 -0.11 

20 EXCL T4 2019 -0.08 

21   T2 2020 0.39 

22   T3 2020 -0.27 

23   T1 2021 -0.23 

24 ICBP T4 2019 -0.07 

25   T1 2020 -0.08 

26   T2 2020 -0.09 

27   T3 2020 0.08 

28   T4 2020 -0.05 

29   T1 2021 -0.04 

30   T2 2021 -0.11 

31 INCO T4 2019 0.04 

32   T2 2020 0.30 

33   T3 2020 0.27 

34   T1 2021 -0.14 

35   T2 2021 0.05 
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No 

Nama 

Perusahaan  Tahun RETURN 

36 INDF T4 2019 0.03 

37   T1 2020 -0.20 

38   T2 2020 0.03 

39   T3 2020 0.10 

40   T4 2020 -0.04 

41   T1 2021 -0.04 

42   T2 2021 -0.06 

43 INTP T4 2019 0.02 

44   T2 2020 -0.06 

45   T3 2020 -0.12 

46   T1 2021 -0.16 

47   T2 2021 -0.16 

48 KLBF T4 2019 -0.03 

49   T1 2020 -0.26 

50   T2 2020 0.22 

51   T3 2020 0.06 

52   T4 2020 -0.05 

53   T1 2021 0.06 

54   T2 2021 -0.11 

55 PTBA T4 2019 0.18 

56   T1 2020 -0.18 

57   T2 2020 -0.07 

58   T3 2020 -0.02 

59   T1 2021 -0.07 

60   T2 2021 -0.24 

61 TLKM T4 2019 -0.08 

62   T1 2020 -0.20 

63   T2 2020 -0.03 

64   T3 2020 -0.16 

65   T4 2020 0.29 

66   T1 2021 0.03 

67 UNTR T4 2019 0.05 

68   T1 2020 -0.21 

69   T2 2020 -0.02 

70   T4 2020 0.17 

71   T1 2021 -0.17 

72   T1 2020 -0.14 

73   T2 2020 0.09 

74   T3 2020 0.03 

75   T1 2021 -0.11 
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Lampiran 6: Hasil Uji SPSS 

1. Hasil Analisis Deskriptif 

 

2. Hasil Uji Normalitas Sebelum Penghapusan Data Outlier 

 

3. Hasil Uji Normalitas Setelah Penghapusan Data Outlier 
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4. Hasil Uji Multikolinearitas 

 

5. Hasil Uji Heteroskedastisitas 

 

6. Hasil Uji Autokorelasi 
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7. Hasil Analisis Regresi Berganda 

 

8. Hasil Uji Parsial (Uji T) 

 

9. Hasil Uji Simultan (Uji F) 
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10. Hasil Uji Koefisien Determinasi  
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Lampiran 7  

DAFTAR RIWAYAT HIDUP  

 

A. IDENTITAS 

1. Nama Lengkap  : Novia Safitri  

2. Tempat, Tanggal Lahir : Batang, 07 November 1999 

3. Alamat    : Wonokerto Rt.07 Rw.03, Bandar 

4. Email    : noviasafitri190@gmail.com  

5. Nomor HP   : 0823-2495-5133 

6. Nama Ayah   : Mulyanto 

7. Pekerjaan Ayah  : Supir 

8. Nama Ibu   : Riswanti 

9. Pekerjaan Ibu   : Wiraswasta 

B. RIWAYAT PENDIDIKAN 

1. TK ABA Wonokerto     (2004- 2005) 

2. SD Wonokerto 01     (2005- 2011) 

3. SMPN 1 Bandar     (2011-2014) 

4. SMAN 1 Bandar     (2014- 2017) 

5. IAIN Pekalongan  

C. PENGALAMAN ORGANISASI 

1. KSPMS FEBI IAIN Pekalongan Manajemen Komunikasi Dan 

Informasi (2019- 2020) 
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