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Lampiran 1

Tabel 4.2

Daftar Perusahaan Sampel Penelitian

Z
o

Kode

Nama perusahaan

ADRO

Adaro Energy Tbk

DEWA

Darma Henwa Tbk

ELSA

Elnusa Tbk

ESSA

Energi Mega Persada Thk

GEMS

Golden Energy Mines Tbk

INCO

Vale Indonesia Tbk d.h (Inco Indonesia Thk)

ITMG

Indo Tambangraya Megah Tbk

KKGI

Resource Alam Indonesia Thk

© X N g AW

MYOH

Samindo Resource Tbhk d.h Myoh Tecnology Thk

-
©

PTBA

Tambang Batubara Bukit Asam (persero) Tbk

[
[

RUIS

Radiant Utama Interinsco Thk

[
Mo E

TOBA

Toba Bara Sejahtera Thk

Sumber : Data Sekunder, 2018 (diolah).
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Data Rasio Keuangan
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X1 (CURRENT RATIO)

Kode 2014|2015 | 2016
Perusahaan

ADRO 1,60 2,40 2,50
DEWA 1,40 1,25 1,11
ELSA 1,62 1,44 1,49
ESSA 1,65 1,60 2,35
GEMS 2,21 2,79 3,77
INCO 2,98 4,01 4,54
ITMG 1,56 1,80 2,26
KKGI 1,72 2,22 4,05
MYOH 1,90 2,30 4,30
PTBA 2,07 1,54 1,66
RUIS 0,97 0,87 0,90
TOBA 1,20 1,40 1,00

X2 (QUICK RATIO)

Kode 2014 | 2015 | 2016
Perusahaan

ADRO 2,36 2,24 1,52
DEWA 1,21 1,10 0,98
ELSA 1,54 1,35 1,38
ESSA 1,59 1,58 2,33
GEMS 2,05 2,56 3,62
INCO 2,31 3,31 3,56
ITMG 1,15 1,39 2,00
KKGI 1,37 1,85 3,21
MYOH 1,42 1,96 3,63
PTBA 1,78 1,29 1,44
RUIS 0,95 0,85 0,88
TOBA 0,77 1,08 0,75
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X3 (DER)

Kode 2014 | 2015 | 2016
Perusahaan

ADRO |04 03 0.1
DEWA |06 0.7 0.7
ELSA 0.2 0.3 0.2
ESSA 0.4 05 2.2
GEMS |03 05 0.4
INCO 0,0 0.1 0.0
ITMG 05 0.4 0.3
KKGI 0.4 0.3 0.2
MYOH |07 05 0.2
PTBA 0.7 0.8 0.8
RUIS 25 17 11
TOBA 11 0.8 0.8

X4 (LTDER)

Kode 2014 | 2015 | 2016
Perusahaan

ADRO |03 |064 |055
DEWA | 008 |018 |0.18
ELSA 013|012 |002
ESSA 023 029 |101
GEMS _ |001 |021 |001
INCO 019 017 014
ITMG 007 007 007
KKGI 011 |006 |005
MYOH 048 033 |019
PTBA 032 029 028
RUIS 077 1030 032
TOBA 048 038 |028
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X5 (ROA)

Kode 2014 | 2015 | 2016
Perusahaan

ADRO | 29% |25% |5%
DEWA | 0%  |001% |0.01%
ELSA 10.00% | 8.52% | 7.42%
ESSA 7.28% | 1.75% | 0.02%
GEMS 3.42% | 055% | 9.12%
INCO % | 2% | 0%
ITMG 15% | 5% 11%
KKGI 754% | 5.76% | 9.60%
MYOH | 13.8% |153% | 14.4%
PTBA 12.54% | 12.06% | 10.90%
RUIS 4.43% | 3.78% | 2.66%
TOBA 01% |01% |01%

X6 (ROE)

Kode 2014 | 2015 | 2016
Perusahaan

ADRO _ |56% |45% | 9%
DEWA | 0% | 002% |0.02%
ELSA 16.70% | 14.24% | 10.80%
ESSA 10.14% | 2.66% | 0.07%
GEMS | 4.36% |0.82% | 13.04%
INCO 10% | 3% | 0%
ITMG 23% | 8% 14%
KKGI 10.84% | 7.39% | 11.22%
MYOH | 28% | 265% | 19.8%
PTBA 21.86% | 21.93% | 19.18%
RUIS 18.46% | 12.20% | 7.25%
TOBA 03% |02% |01%
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X7 (TAT)
Kode 2014 | 2015 | 2016
Perusahaan
ADRO | 052 |045 |0,39
DEWA | 066 |064 |068
ELSA 009 086 |086
ESSA 029 015 |004
GEMS 138 |096 |1,02
INCO 044 034 026
ITMG 148  |135 | 113
KKGI 128 | 113 | 0094
MYOH | 156 | 140 |1.29
PTBA 088 081 |076
RUIS 145 | 146 | 134
TOBA 166 | 123 |09

X8 (PER)
Kode 2014 | 2015 2016
Perusahaan
ADRO | 1733333 | 103000 | 171500
DEWA | 8333333 | 2272.727 | 2083,333
ELSA 11,74152 | 4,802644 | 9,859155
ESSA 315263.2 | 343750 | 50833,33
GEMS 109289.6 | 4117647 | 255000
INCO 17,18392 | 23,70252 | 35000
ITMG 8541667 | 95416,67 | 219375
KKGI 167500 | 70000 | 35200
MYOH | 44901,96 | 46875 | 828125
PTBA 6578,047 | 455,6898 | 3017,094
RUIS 2.081179 | 4,010446 | 7.147076
TOBA 1022222 | 120535,7 | 1750000
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Data Return Saham

DATA RETURN SAHAM
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2014 2015 2016

RUPIAH | PERSEN | RUPIAH | PERSEN | RUPIAH | PERSEN
ADRO | -50 -5% -525 -50% 1180 229%
DEWA | 0 0% 0 0% 0 0%
GEMS | -175 -8% -600 -30% 1300 93%
ITMG |-13,125 | -46% -9.650 -63% 11150 195%
KKGI |-1,045 -51% -585 -58% 1080 257%
MYOH | -32 -1% 9600 46% 105 20%
PTBA | 2300 23% -71975 -64% 7975 176%
TOBA | 180 24% -245 -27% 570 84%
ELSA | 355 108% -438 -64% 173 70%
ESSA | 620 26% -1345 -45% -30 -2%
RUIS |25 13% -2 -1% 21 10%
INCO | 975 37% -1990 -55% 1185 72%
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Lampiran 4

Statistik Deskriptif

Descriptive Statistics

N Minimum | Maximum Mean Std. Dev iation
CR 36 .87 4.54 2.0678 199116
QR 36 .75 3.63 1.7879 .83353
DER 36 .04 2.49 .6011 .55038
LTDER 36 .01 1.91 .2960 .33912
ROA 36 .00 15.30 4.6394 5.05770
ROE 36 .00 26.50 7.2542 8.13557
TAT 36 .04 1.66 .9189 .44095
PER 36 2.18 28.75 17.9235 8.15774
Return Saham 36 -6.20 18.64 10.5133 6.04136
Valid N (listwise) 36
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Lampiran 5

Uji Asumsi Klasik

Coefficient$

Collinearity Statistics

Model Tolerance VIF

1 CR .563 1.776
QR .628 1.592
DER .539 1.855
LTDER .580 1.724
ROA 547 1.827
ROE 494 2.026
TAT 547 1.827
PER .683 1.464

a. Dependent Variable: Return Saham

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 36
Normal ParametersaP  Mean .0000000
Std. Dev iation 4.20260534
Most Extreme Absolute 112
Dif f erences Positive .096
Negativ e -112
Kolmogorov-Smirnov Z .670
Asy mp. Sig. (2-tailed) .760

a. Test distribution is Normal.
b. Calculated from data.
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Regression Standardized Predicted
Value

Scatterplot

Dependent Variable: Return Saham

@
o %
o
]
o ® op
]
o
%0 800
o
o [e]e] °
o c’o
o]
o )
o
o
T T T T
2 0 2 4

Regression Studentized Residual

Histogram

Dependent Variable: Return Saham
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Regression Standardized Residual

Mean = -6 94E-18
Stdl. Dev. = 0.878
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Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Return Saham
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Regresi lineir Berganda

Descriptive Statistics

Mean Std. Dev iation N
Return Saham 10.5133 6.04136 36
CR 2.0678 .99116 36
QR 1.7879 .83353 36
DER .6011 .55038 36
LTDER .2960 .33912 36
ROA 4.6394 5.05770 36
ROE 7.2542 8.13557 36
TAT .9189 .44095 36
PER 17.9235 8.15774 36
Correlations
Return
Saham CR OR DER LTDER ROA ROE TAT PER

Pearson Correlation ~ Return Saham 1.000 .489 .107 -.118 301 -.017 .353 -.136 .230

CR .489 1.000 512 -.327 .158 -.042 .203 -.230 .344

QR .107 512 1.000 -.187 .178 -.037 119 -.399 .155

DER -.118 -.327 -.187 1.000 428 -.092 -.192 211 -.238

LTDER .391 .158 178 428 1.000 -.220 -.060 -.208 211

ROA -.017 -.042 -.037 -.092 -.220 1.000 477 .280 -.107

ROE .353 .203 119 -.192 -.060 477 1.000 -.283 -.221

TAT -.136 -.230 -.399 211 -.208 .280 -.283 1.000 -.050

PER .230 .344 .155 -.238 211 -.107 -.221 -.050 1.000

Sig. (1-tailed) Return Saham . .001 .268 .247 .009 .460 .017 214 .088

CR .001 . .001 .026 178 404 .118 .089 .020

QR .268 .001 . 137 .149 416 244 .008 .184

DER 247 .026 137 . .005 297 131 .108 .081

LTDER .009 .178 .149 .005 . .098 .365 111 .108

ROA .460 404 416 .297 .098 . .002 .049 .268

ROE .017 118 244 131 .365 .002 . .048 .098

TAT .214 .089 .008 .108 111 .049 .048 . .387

PER .088 .020 .184 .081 .108 .268 .098 .387 .

N Return Saham 36 36 36 36 36 36 36 36 36

CR 36 36 36 36 36 36 36 36 36

QR 36 36 36 36 36 36 36 36 36

DER 36 36 36 36 36 36 36 36 36

LTDER 36 36 36 36 36 36 36 36 36

ROA 36 36 36 36 36 36 36 36 36

ROE 36 36 36 36 36 36 36 36 36

TAT 36 36 36 36 36 36 36 36 36

PER 36 36 36 36 36 36 36 36 36
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Variables Entered/Removed

Variables Variables
Model Entered Removed Method

1 PER, TAT,
LTDER,
ROA, CR, . | Enter
QR, DER,
ROE

a. All requested v ariables entered.

b. Dependent Variable: Return Saham

Model Summary®

Adjusted Std. Error of Durbin-
Model R R Square R Square | the Estimate Watson
1 .718¢% .516 .373 4.78488 1.207

a. Predictors: (Constant), PER, TAT, LTDER, ROA, CR, QR, DER, ROE
b. Dependent Variable: Return Saham

ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 659.266 8 82.408 3.599 .0062
Residual 618.166 27 22.895
Total 1277.432 35

a. Predictors: (Constant), PER, TAT, LTDER, ROA, CR, QR, DER, ROE
b. Dependent Variable: Return Saham

Coefficient?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.

1 (Constant) 2.219 4.338 512 .613
CR 2.305 1.087 .378 2.120 .043
QR -1.443 1.224 -.199 -1.179 .249
DER -1.864 2.001 -.170 -.932 .360
LTDER 7.934 3.131 .445 2.534 .017
ROA -.221 .216 -.185 -1.021 .316
ROE .337 142 .453 2.379 .025
TAT 2.518 2.479 .184 1.016 .319
PER .064 .120 .086 .533 .598
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a. Dependent Variable: Return Saham
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