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LAMPIRAN 

Lampiran 1 

Data Penelitian 

Tahun 2017 

No. Emiten Nama Perusahaan  ROA   ROE   EPS   QR   DER  
 Harga 

Saham  

1 
ADRO Adaro Energy Tbk. 

  

0.1364  

  

0.2272  

    

0.0000  

  

2.4488  

  

0.6654  

    

1,710  

2 
BSSR 

Baramulti 

Suksessarana Tbk. 

  

0.5315  

  

0.7451  

    

0.0317  

  

1.3472  

  

0.4019  

    

2,405  

3 
BYAN 

Bayan Resources 

Tbk. 

  

0.4726  

  

0.8147  

    

0.1014  

  

0.7453  

  

0.7238  

    

9,475  

4 
DEWA Darma Henwa Tbk. 

  

0.0269  

  

0.0476  

    

0.1761  

  

0.6948  

  

0.7657  

         

50  

5 
DOID 

Delta Dunia 

Makmur Tbk. 

  

0.0917  

  

0.4894  

    

0.0240  

  

1.4858  

  

4.3372  

       

850  

6 
DSSA 

Dian Swastatika 

Sentosa Tbk. 

  

0.1082  

  

0.2036  

    

0.1664  

  

1.6582  

  

0.8820  

  

14,000  

7 
HRUM Harum Energy Tbk. 

  

0.1590  

  

0.1845  

    

0.0206  

  

5.2495  

  

0.1606  

    

2,215  

8 
INDY Indika Energy Tbk. 

  

0.0825  

  

0.2692  

  

16.5822  

  

1.9369  

  

2.2607  

    

1,393  

9 
ITMG 

Indo Tambangraya 

Megah Tbk. 

  

0.2665  

  

0.3779  

    

0.0002  

  

2.1017  

  

0.4180  

  

21,288  

10 
KKGI 

Resource Alam 

Indonesia Tbk. 

  

0.1869  

  

0.2216  

    

0.0027  

  

3.0586  

  

0.1854  

       

337  

11 
MBAP 

Mitrabara 

Adiperdana Tbk. 

  

0.4896  

  

0.6437  

    

0.0478  

  

2.5461  

  

0.3146  

    

3,350  

12 
MYOH 

Samindo Resources 

Tbk. 

  

0.1251  

  

0.1659  

    

0.0056  

  

2.2982  

  

0.3270  

    

1,320  

13 
PTRO Petrosea Tbk. 

  

0.0347  

  

0.0834  

    

0.0118  

  

1.6499  

  

1.4054  

    

1,670  

14 
TOBA 

Toba Bara Sejahtra 

Tbk. 

  

0.1728  

  

0.3444  

    

0.0400  

  

1.1507  

  

0.9929  

       

508  
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Lampiran 1 

Data Penelitian (Lanjutan) 

Tahun 2018 

No. Emiten Nama Perusahaan ROA ROE EPS QR DER 
 Harga 

Saham  

1 
ADRO Adaro Energy Tbk. 

  

0.1163  

  

0.1908     0.0149  

  

1.8229  

  

0.6410     1,540  

2 
BSSR 

Baramulti Suksessarana 

Tbk. 

  

0.3809  

  

0.6212     0.0264  

  

1.0009  

  

0.6310     2,480  

3 
BYAN Bayan Resources Tbk. 

  

0.6054  

  

1.0275     0.1573  

  

0.9319  

  

0.6973  

  

17,875  

4 
DEWA Darma Henwa Tbk. 

  

0.0164  

  

0.0295     0.0001  

  

0.6472  

  

0.7985          50  

5 
DOID Delta Dunia Makmur Tbk. 

  

0.0911  

  

0.4126     0.0088  

  

1.4644  

  

3.5279        678  

6 
DSSA 

Dian Swastatika Sentosa 

Tbk. 

  

0.1284  

  

0.1284     0.0016  

  

1.1032  

  

1.2380  

  

13,800  

7 
HRUM Harum Energy Tbk. 

  

0.1030  

  

0.1240     0.0149  

  

4.0424  

  

0.2046     1,313  

8 
INDY Indika Energy Tbk. 

  

0.0637  

  

0.0924  

  

13.3095  

  

0.7744  

  

0.4515     1,598  

9 
ITMG 

Indo Tambangraya Megah 

Tbk. 

  

0.2546  

  

0.3788     0.2290  

  

1.6891  

  

0.4877  

  

23,375  

10 
KKGI 

Resource Alam Indonesia 

Tbk. 

  

0.0095  

  

0.0129     0.0001  

  

0.9174  

  

0.3524        357  

11 
MBAP Mitrabara Adiperdana Tbk. 

  

0.3897  

  

0.5445     0.0410  

  

2.0796  

  

0.3972     3,550  

12 
MYOH Samindo Resources Tbk. 

  

0.2739  

  

0.3636     0.0140  

  

2.9316  

  

0.3276     1,038  

13 
PTRO Petrosea Tbk. 

  

0.0621  

  

0.1806     0.0230  

  

1.6308  

  

1.9068     1,775  

14 
TOBA Toba Bara Sejahtra Tbk. 

  

0.1938  

  

0.4512     0.0248  

  

0.7947  

  

1.3276        406  
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Lampiran 1 

Data Penelitian (Lanjutan) 

Tahun 2019 

No. Emiten Nama Perusahaan ROA ROE EPS QR DER 
 Harga 

Saham  

1 
ADRO Adaro Energy Tbk. 

  

0.0913  

  

0.1655  

   

0.0136  

  

1.6136  

  

0.8118     1,380  

2 
BSSR 

Baramulti Suksessarana 

Tbk. 

  

0.1648  

  

0.2426  

   

0.0116  

  

1.0141  

  

0.4718     1,730  

3 
BYAN Bayan Resources Tbk. 

  

0.2438  

  

0.5034  

   

0.0703  

  

0.5337  

  

1.0644  

  

14,300  

4 
DEWA Darma Henwa Tbk. 

  

0.0073  

  

0.0171  

   

0.0002  

  

0.8785  

  

1.3457          50  

5 
DOID Delta Dunia Makmur Tbk. 

  

0.0295  

  

0.1243  

   

0.0024  

  

1.6214  

  

3.2125        298  

6 
DSSA 

Dian Swastatika Sentosa 

Tbk. 

  

0.0358  

  

0.0812  

   

0.0009  

  

1.1988  

  

1.2703  

  

15,575  

7 
HRUM Harum Energy Tbk. 

  

0.0573  

  

0.0641  

   

0.0074  

  

8.7025  

  

0.1187     1,313  

8 
INDY Indika Energy Tbk. 

  

0.0704  

  

0.0797  

   

7.4902  

  

1.5158  

  

0.1330     1,205  

9 
ITMG 

Indo Tambangraya Megah 

Tbk. 

  

0.1538  

  

0.2102  

   

0.1120  

  

1.5857  

  

0.3670  

  

11,800  

10 
KKGI 

Resource Alam Indonesia 

Tbk. 

  

0.0635  

  

0.0860  

   

0.0011  

  

1.6672  

  

0.3531        236  

11 
MBAP Mitrabara Adiperdana Tbk. 

  

0.2516  

  

0.3326  

   

0.0288  

  

3.2929  

  

0.3219     3,550  

12 
MYOH Samindo Resources Tbk. 

  

0.2180  

  

0.2856  

   

0.0118  

  

2.6734  

  

0.3098     1,238  

13 
PTRO Petrosea Tbk. 

  

0.0736  

  

0.1909  

   

0.0309  

  

1.4725  

  

1.5924     1,608  

14 
TOBA Toba Bara Sejahtra Tbk. 

  

0.0991  

  

0.2380  

   

0.0033  

  

0.4478  

  

1.4027        361  
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Lampiran 2 

Data Perusahaan Sampel 

No Emiten Nama Perusahaan 

1 ADRO Adaro Energy Tbk. 

2 BSSR Baramulti Suksessarana Tbk. 

3 BYAN Bayan Resources Tbk. 

4 DEWA Darma Henwa Tbk. 

5 DOID Delta Dunia Makmur Tbk. 

6 DSSA Dian Swastatika Sentosa Tbk. 

7 HRUM Harum Energy Tbk. 

8 INDY Indika Energy Tbk. 

9 ITMG Indo Tambangraya Megah Tbk. 

10 KKGI Resource Alam Indonesia Tbk. 

11 MBAP Mitrabara Adiperdana Tbk. 

12 MYOH Samindo Resources Tbk. 

13 PTRO Petrosea Tbk. 

14 TOBA Toba Bara Sejahtra Tbk. 
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Lampiran 3 

Hasil Uji Kesamaan Koefisien (Pooling) 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 2174,234 6061,194  ,359 ,722 

ROA 15397,169 40374,957 ,355 ,381 ,705 

ROE 2925,024 22422,129 ,149 ,130 ,897 

EPS 7,086 41,589 ,191 ,170 ,866 

QR -829,515 2440,820 -,185 -,340 ,736 

DER -2170,369 2630,485 -,319 -,825 ,415 

D1 -1246,503 6208,628 -,102 -,201 ,842 

D2 2488,829 4987,610 ,204 ,499 ,621 

D1*X1 54900,029 57295,366 1,152 ,958 ,345 

D1*X2 -31679,632 33334,069 -1,093 -,950 ,349 

D1*X3 -12,834 43,123 -,196 -,298 ,768 

D1*X4 -741,258 1791,613 -,186 -,414 ,682 

D1*X5 4328,561 3827,373 ,554 1,131 ,266 

D2*X1 -80023,187 64311,631 -1,726 -1,244 ,222 

D2*X2 46320,055 37470,715 10,600 1,236 ,225 

D2*X3 2,544 47,349 ,028 ,054 ,957 

D2*X4 1138,262 1983,407 ,298 ,574 ,570 

D2*X5 -2802,451 2250,732 -10,433 -1,245 ,222 

a. Dependent Variable: Harga Saham 
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Lampiran 4 

Hasil Uji Analis Deskriptif 

 N Minimum Maximum Mean Std. Deviation 

Harga Saham 42 50,00 23375,00 4093,4020 6001,70108 

ROA 42 ,01 ,61 ,1619 ,13827 

ROE 42 ,01 1,78 ,2894 ,30493 

EPS 42 ,00 878,60 52,2472 162,14603 

QR 42 ,45 8,70 1,8823 1,33904 

DER 42 ,02 4,34 ,8308 ,88293 

Valid N 

(listwise) 

42     
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Lampiran 5A 

Hasil Uji Normalitas Pra Semi Log 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardiz

ed Residual 

N 42 

Normal Parametersa,b Mean ,0000000 

Std. 

Deviation 

5392,101464

29 

Most Extreme 

Differences 

Absolute ,289 

Positive ,289 

Negative -,130 

Test Statistic ,289 

Asymp. Sig. (2-tailed) ,000c 

a. Test distribution is upnormal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 
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Lampiran 5B 

Hasil Uji Normalitas Pasca Semi Log 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardiz

ed Residual 

N 42 

Normal Parametersa,b Mean ,0000000 

Std. 

Deviation 

1,30047314 

Most Extreme 

Differences 

Absolute ,114 

Positive ,114 

Negative -,071 

Test Statistic ,114 

Asymp. Sig. (2-tailed) ,097c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 
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Lampiran 6 

Hasil Uji Multikolonieritas 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 (Constant)   

ROA ,410 2,438 

ROE ,347 2,883 

EPS ,593 1,687 

QR ,909 1,100 

DER ,723 1,383 

a. Dependent Variable: Ln_Harga Saham 
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Lampiran 7 

Hasil Uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin-

Watson 

1 ,561a ,315 ,239 1,37082 1,046 

a. Predictors: (Constant), DER, ROE, QR, EPS, ROA 

b. Dependent Variable: Ln_Harga Saham 
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Lampiran 8 

Hasil Uji Heteroskedastisitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -2,172 ,845  -2,571 ,014 

Ln_X1 -,426 ,624 -,198 -,683 ,498 

Ln_X2 -,174 ,620 -,083 -,280 ,780 

Ln_X3 -,083 ,063 -,196 -1,333 ,189 

Ln_X4 -,063 ,152 -,060 -,415 ,680 

Ln_X5 ,062 ,321 ,033 ,194 ,847 

a. Dependent Variable: Ln_EI2 
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Lampiran 9 

Hasil Uji Regresi Linear Berganda  

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 5,887 ,542  10,855 ,000 

ROA 4,896 2,189 ,431 2,237 ,030 

ROE ,776 1,079 ,150 ,718 ,476 

EPS ,001 ,002 ,144 ,898 ,374 

QR ,125 ,152 ,106 ,823 ,415 

DER ,097 ,258 ,054 ,375 ,709 

a. Dependent Variable: Ln_Harga Saham 
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Lampiran 10 

Uji Parsial (Uji-t) 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 5,887 ,542  10,855 ,000 

ROA 4,896 2,189 ,431 2,237 ,030 

ROE ,776 1,079 ,150 ,718 ,476 

EPS ,001 ,002 ,144 ,898 ,374 

QR ,125 ,152 ,106 ,823 ,415 

DER ,097 ,258 ,054 ,375 ,709 

a. Dependent Variable: Ln_Harga Saham 
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Lampiran 11 

Hasil Uji Parameter Individual (Uji-t) 

Model B Sig Sig/2 Keputusan 

  

(Constant) 5,887  .000  

ROA 4.896 .030 .015 Terima Ha1 

ROE .776 .476 .238 Tolak  Ha2 

EPS .001 .374 .187 Tolak  Ha3 

QR .125 .415 .207 Tolak  Ha4 

DER .097 .709 .354 Tolak  Ha5 

  Sumber : Data diolah SPSS 23.0 (2021) 
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Lampiran 12 

Hasil Uji Simultan (Uji F) 

ANOVAa 

Model 

Sum of 

Squares df 

Mean 

Square F Sig. 

1 Regression 38,935 5 7,787 4,144 ,004b 

Residual 84,562 45 1,879   

Total 123,496 50    

a. Dependent Variable: Ln_Harga Saham 

b. Predictors: (Constant), DER, EPS, ROA, ROE, QR 
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Lampiran 13 

Hasil Uji Koefisien Determinasi 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 ,561a ,315 ,239 1,37082 

a. Predictors: (Constant), DER, EPS, ROA, ROE, QR 
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