Lampiran 1

LAMPIRAN

Daftar Perusahaan Yang Termasuk dalam Sampel
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No Kode Perusahaan
1 ADRO Adaro Energy Thk
2 ARII Atlas Resources Thk
3 ATPK Anugrah Tambak Perkasindo Thk
4 BSSR Baramulti Suksessarana Thk
5 BUMI Bumi Resources Thk
6 BYAN Bayan Resources Thk
7 DEWA Darma Henwa Thk
8 DOID Delta Multi Makmur Tbhk
9 GEMS Golden Energy Thk
10 HRUM Harum Energy Tbhk
11 ITMG Indo Tambangraya Megah Thk
12 KKGI Resources Alam Indonesia Thk
13 MYOH Samindo Resources Thk
14 PKPK Perdana Karya Perkasa Thk
15 PTBA Tambang Batubara Bukit Asam Thk
16 PTRO Petrosea Thk
17 SMMT Golden Eagle Energy Thk
18 TOBA Toba Bara Sejahtra Thk




Lampiran 2

Hasil olahan data pertambangan periode 2012-2016

105

Tahun perusahaan | ROE CR DER EPS HS
2012 | ADRO 12.79 1.58 1.23 0.12 1230
ARII -7.72 0.39 1.07 0.03 1200
ATPK -38.19 1.4 2.44 28.06 160
BSSR 11.86 1.68 0.69 36.15 1940
BUMI -179.93 0.88 17.75 | 349.96 848
BYAN 7.77 1.15 2.26 169.78 8100
DEWA -15.14 1.41 0.61 18.32 50
DOID -17.04 1.87 11.93 19.23 187
GEMS 6.16 3.54 0.18 294.15 2400
HRUM 37.71 3.45 0.26 59.72 4150
ITMG 43.1 2.21 0.49 3.69 36750
KKGI 32.19 1.94 0.42 | 228.13 2100
MYOH 58.93 0.92 5.69 | 186.48 700
PKPK -5.19 1.3 1.27 -15.11 190
PTRO 26.22 1.31 1.83 1.58 1720
SMMT 3.2 5.09 0.07 | 153.68 1200
PTBA 34.2 4.86 0.49 12.21 15250
TOBA 9.87 10.76 1.36 0.61 880
2013 ADRO 7.17 1.78 1.11 0.06 1185
ARII -8.13 0.26 1.38 0.02 700
ATPK 1.16 1.32 0.32 27.55 239
BSSR 25.13 1.45 0.83 22.05 1550
BUMI -217.88 0.41 -17.94 | 260.56 258
BYAN -12.28 1.09 2.48 | 135.84 8000
DEWA -23.29 1.27 0.65 19.41 50
DOID -42.92 1.4 14.81 29.3 185
GEMS 5.73 1.83 0.33 | 352.69 1530
HRUM 12.56 3.13 0.21 14.62 2360
ITMG 23.91 0.19 0.44 2.49 25475
KKGI 23.5 1.73 0.45 | 210.14 1735
MYOH 29.99 1.73 1.32 | 960.08 580
PKPK 0.19 1.45 1.06 0.56 83




PTBA 25.55 2.87 0.55 9.8 9875
PTRO 8.76 1.55 1.56 21.56 1375
SMMT 4.17 4.7 0.34 | 208.95 1707
TOBA 26.52 0.89 1.39 1.41 840
2014 | ADRO 5.56 1.64 0.98 0.05 875
ARII -22.93 0.32 2.16 0.06 410
ATPK 4.5 3.21 0.52 11.41 205
BSSR 2.82 1.68 0.86 12.04 1590
BUMI -63.56 0.69 -7.29 181.7 72
BYAN -73.97 2.54 3.55 70.54 8175
DEWA 0.13 14 0.6 0.11 50
DOID 16.82 2.37 8.84 15 84
GEMS 3.41 0.81 0.27 283 1750
HRUM 0.71 3.57 0.23 0.77 1195
ITMG 22.18 1.64 0.45 2.2 12600
KKGI 11.09 1.68 0.38 99.54 945
MYOH 26.74 1.86 1.02 | 1512.77 495
PKPK -19.38 1.2 1.11 -47.39 66
PTRO 1.17 1.64 1.43 27.28 690
SMMT -0.77 1.2 0.58 -48.4 2015
PTBA 23.28 2.08 0.74 10.9 9350
TOBA 25.14 1.24 1.11 0.53 840
2015 | ADRO 4.27 2.4 0.78 0.03 730
ARII -31.61 0.2 3.29 0.06 450
ATPK -16 3.26 0.75 38.64 194
BSSR 25.13 0.83 0.65| 141.24 1100
BUMI -75.23 0.09 -2.16 | 757.48 50
BYAN -47.51 1.88 445 | 338.52 50
DEWA 0.2 1.25 0.66 0.15 50
DOID -9.78 3.02 8.78 7.22 146
GEMS 0.84 2.79 0.49 2.48 1695
HRUM -5.53 6.91 0.11 -3.62 905
ITMG 7.56 1.81 0.29 0.8 7800
KKGI 7.38 2.21 0.28 78.24 660
MYOH 26.5 2.32 0.73 154.3 510
PKPK -73.89 0.81 1.04 | -100.87 50
PTRO -7.11 1.55 1.39 | 184.83 540
SMMT -15.18 0.75 0.79 | -265.29 270
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PTBA 23.22 1.54 0.89 12.19 7050
TOBA 16.57 1.13 0.82 0.92 600
2016 | ADRO 8.99 2.47 0.72 0.07 1775
ARII -45.28 0.17 4.87 0.06 392
ATPK -39.19 0.65 1.15 67.1 194
BSSR 21.53 1.11 0.44 | 140.81 1800
BUMI -4.31 0.69 -2.11 | 319.55 448
BYAN -9.58 2.54 3.37 72.61 6800
DEWA 0.24 1.11 0.69 0.19 65
DOID 29.32 1.36 5.97 32.96 1100
GEMS 13.2 3.77 0.42 79.91 3000
HRUM 5.06 5.06 0.11 4.65 2570
ITMG 7.93 2.25 0.33 1.55 19125
KKGI 11.22 4.05 0.17 | 127.27 432
MYOH 19.77 4.29 0.37 | 129.46 850
PKPK -19.68 0.71 1.26 -6.57 85
PTRO -4.59 2.15 1.31 -14.9 1410
SMMT -4.79 0.26 0.59 -77.96 141
PTBA 19.18 1.65 0.76 11.8 12675
TOBA 9.87 0.96 0.91 0.53 1470
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Lampiran 3

Hasil Uji Regresi

Descriptive Statistics

N Minimum Maximum Mean Std. Deviation
Hrg_Saham 90 50.00 36750.00 2837.4556 5651.75481
Ret_OnEq 90 -217.88 58.93 -3.0857 39.02269
Cur_Ratio 90 .09 10.76 1.9507 1.57305
Debt_ToEgRat 90 -17.94 17.75 1.3803 3.76524
Earn_PerShare 90 -265.29 1512.77 91.0267 219.51453
Valid N (listwise) 90

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Hrg_Saham
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Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Hrg_Saham
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One-Sample Kolmogorov-Smirnov Test

Standardized
Residual
N 45
Normal Parameters Mean .0000000
Std. Deviation .95346259
Most Extreme Differences Absolute .095
Positive .083
Negative -.095
Test Statistic .095
Asymp. Sig. (2-tailed) .200¢%4

a. Test distribution is Normal.

b. Calculated from data.
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Coefficients?

Model Unstandardized Standardized t Sig. Collinearity
Coefficients Coefficients Statistics
B Std. Beta Tolerance VIF
Error

1| (Constant) 569.236 225.882 2.520 .016
Ret_OnEqg 21.135 7.122 412 2.967 .005 .835 1.198
Cur_Ratio 204.230 | 115.963 .225 1.761 .086 .988 1.013
Debt_ToEgRat -72.625 44.312 -.209 -1.639 .109 .988 1.012
Earn_PerShare 1.332 1.563 119 .852 .399 .833 1.201

a. Dependent Variable: Hrg_Saham

Model Summary®

Adjusted R Durbin-Watson
Model R R Square Square Std. Error of the Estimate
1 .5962 .355 291 635.60833 2.367
a. Predictors: (Constant), Earn_PerShare, Cur_Ratio, Debt_ToEgRat, Ret_OnEq
b. Dependent Variable: Hrg_Saham
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 8912491.587 4 2228122.897 5.515 .001°
Residual 16159918.060 40 403997.951
Total 25072409.640 44

a. Dependent Variable: Hrg_Saham

b. Predictors: (Constant), Earn_PerShare, Cur_Ratio, Debt_ToEqRat, Ret_OnEq




Regression Standardized Predicted Value
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Scatterplot
Dependent Variable: Hrg_Saham
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