
 

 

 

 

 

 

 

LAMPIRAN 
 

Lampiran 1.1 
 
 

No Kode Nama Perusahaan 

1 AKRA AKR Corporindo Tbk 

2 ELSA Elnusa Tbk 

3 PTBA Bukit Asam Tbk 

4 RUIS Radiant Utama Interinsco Tbk 

5 ADRO Adaro Energy Tbk 

6 BSSR Baramulti Suksessarana Tbk 

7 GEMS Golden Energy Mines Tbk 

8 MBAP Mitrabara Adiperdana Tbk 

9 PTRO Petrosea Tbk 

10 RAJA Rukun raharja Tbk 

11 TPMA Trans Power Marine Tbk 



Lampiran 1.2 
 

 

Purposive Sampling 
 
 

Kriteria Jumlah 

Populasi: Perusahaan sektor Energi yang 
 
terdaftar di Bursa Efek Indonesia 

76 

Perusahaan yang tidak mempublikasikan laporan 
 
keuangan selama tahun penelitian 

(12) 

Perusahaan yang tidak menyajikan pembagian 
 

deviden selama tahun penelitian 

(53) 

Jumlah sampel yang memenuhi kriteria(11x4) 44 

Sampel yang mengalami uji Outlier (7) 

Total sampel setelah Outlier (44-7) 37 



Lampiran 1.3 
 

 

Data Instrumen Penelitian 
 
 

No PERUSAHAAN KODE TAHUN CR ROE DPR RETURN 
SAHAM 

1 PT AKR 
CorporatironTbk 

AKRA 2018  
1.40 

 
0.16 

 
1.23 

 
-0.32 

   2019 1.24 0.07 1.00 -0.08 
   2020 1.58 0.09 0.42 -0.19 
   2021 - - - - 

2 PT Elnusa Tbk ELSA 2018 1.49 0.08 0.13 -0.08 
   2019 1.48 0.10 0.19 -0.11 
   2020 1.64 0.07 0.36 0.15 
   2021 1.74 0.03 0.69 -0.22 

3 PT Bukit Asam Tbk PTBA 2018 - - - - 
   2019 2.49 0.22 0.96 -0.38 
   2020 2.16 0.14 1.53 0.06 
   2021 2.43 0.33 0.11 -0.04 

4 PT Radiant Utama 
Interinsco Tbk 

RUIS 2018  
1.11 

 
0.07 

 
0.14 

 
0.12 

   2019 1.03 0.08 0.14 -0.05 
   2020 1.07 0.06 0.17 0.10 
   2021 1.15 0.04 0.21 -0.25 

5 PT Adaro Energy 
Tbk 

ADRO 2018  
1.96 

 
0.37 

 
0.00 

 
-0.35 

   2019 1.00 0.53 0.00 0.22 
   2020 1.00 0.44 0.00 -0.04 
   2021 1.00 0.64 0.00 0.57 

6 PT Baramulti 
Suksessarana Tbkl 

BSSR 2018  
- 

 
- 

 
- 

 
- 

   2019 1.21 0.18 0.14 -0.22 
   2020 1.58 0.34 0.33 -0.07 
   2021 - - - - 

7 PT Golden Energy 
Mines Tbk 

GEMS 2018  
1.25 

 
0.32 

 
0.76 

 
-0.07 

   2019 1.32 0.19 0.35 0.00 
   2020 - - - - 
   2021 - - - - 

8 PT Mitrabara 
Adiperdana Tbk 

MBAP 2018  
2.64 

 
0.41 

 
0.97 

 
0.20 

   2019 3.60 0.24 0.39 0.00 
   2020 - - - - 
   2021 3.98 0.50 0.39 0.33 

9 PT Petrosea Tbk PTRO 2018 3.75 0.09 0.13 0.08 
   2019 3.01 0.05 0.37 -0.42 
   2020 2.82 0.02 1.26 0.33 
   2021 3.39 0.03 0.70 -0.28 

10 PT Rukun Raharja 
Tbk 

RAJA 2018  
0.74 

 
0.10 

 
0.30 

 
0.50 

   2019 0.84 0.10 0.60 0.02 
   2020 1.09 0.03 2.00 0.38 
   2021 1.37 0.05 1.01 0.11 



 

 
 
 

11 PT Trans Power 
Marine Tbk 

TPMA 2018 1.69  
0.12 

 
0.00 

 
0.08 

   2019 1.51 0.15 0.00 -0.10 

   2020 1.64 0.14 0.00 0.20 

   2021 1.38 0.13 0.00 0.12 

 
 

 

Lampiran 1.4 

 
Output Data Penelitian 

 

Descriptive Statistics 

N Minimum Maximum Mean Std. Deviation 

Return Saham 37 -.42 .57 .0081 .23706 

DPR 37 .00 2.00 .4589 .49209 

CR 37 .74 3.98 1.7778 .86921 

ROE 37 .02 .64 .1814 .16066 

DPR*CR 37 .00 3.55 .8641 .98597 

DPR*ROE 37 .00 .40 .0624 .08980 

Valid N (listwise) 37 
    

 
 

 
One-Sample Kolmogorov-Smirnov Test 

Unstandardized 

Residual 

 
 
 
 
 
 
 
 
 
 
 
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

N 37 

Normal Parametersa,b
  Mean  .0000000  

 Std. Deviation .21763374 

Most Extreme Differences  Absolute  .092  

  Positive  .065  

 Negative -.092 

Test Statistic .092 

Asymp. Sig. (2-tailed) .200c,d
 

 



Coefficientsa 
 

 
 

Model 

Collinearity Statistics 

Tolerance VIF 

 
 
 
 
 
 

 

a. Dependent Variable: Return Saham 

 
 
 

 
Coefficientsa 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

 
 

 
T 

 
 

 
Sig. Model  B Std. Error Beta 

1 (Constant) .107 .080 
 

1.338 .191 

DPR .009 .126 .037 .075 .941 

CR .025 .040 .172 .615 .543 

ROE .100 .170 .129 .590 .560 

DPR*CR .011 .070 .088 .159 .875 

DPR*ROE -.116 .362 -.084 -.321 .750 

a. Dependent Variable: ABS_RES 

 
 

 

Model Summaryb 
 
 
Model 

 
 

R 

R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Durbin- 

Watson 

1 .396a
 .157 .021 .23453 2.073 

a. Predictors: (Constant), DPR*ROE, CR, ROE, DPR, DPR*CR 

b. Dependent Variable: Return Saham 

1 DPR .124 8.081 

CR .391 2.559 

ROE .641 1.561 

DPR*CR .100 9.989 

DPR*ROE .451 2.219 

 



Coefficientsa 
 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

 
 

 
T 

 
 

 
Sig. Model  B Std. Error Beta 

1 (Constant) -.065 .143 
 

-.453 .654 

DPR .112 .226 .232 .496 .624 

CR -.045 .072 -.166 -.629 .534 

ROE .675 .304 .457 2.220 .034 

DPR*CR .039 .125 .161 .308 .760 

DPR*ROE -.861 .648 -.326 -1.328 .194 

a. Dependent Variable: Return Saham 

 
 
 

 
ANOVAa 

 
 
Model 

 
Sum of 

Squares 

 
 

df 

Mean 

Square 

 
 

F 

 
 

Sig. 

1 Regression .318 5 .064 1.156 .352b
 

Residual 1.705 31 .055 
  

Total 2.023 36 
   

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), DPR*ROE, CR, ROE, DPR, DPR*CR 

 
 
 

 
Coefficientsa 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

 
 

 
T 

 
 

 
Sig. Model  B Std. Error Beta 

1 (Constant) .004 .096 
 

.045 .964 

CR -.038 .045 -.141 -.858 .397 

ROE .397 .242 .269 1.639 .110 

a. Dependent Variable: Return Saham 



 

 
 
 
 
 
 
 

 

Model Summary 
 
 
Model 

 
 

R 

 
 

R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .396a
 .157 .021 .23453 

a. Predictors: (Constant), DPR*ROE, CR, ROE, DPR, DPR*CR 

 
 
 

 
Coefficientsa 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

 
 

 
T 

 
 

 
Sig. Model  B Std. Error Beta 

1 (Constant) -.065 .143 
 

-.453 .654 

DPR .112 .226 .232 .496 .624 

CR -.045 .072 -.166 -.629 .534 

ROE .675 .304 .457 2.220 .034 

DPR*CR .039 .125 .161 .308 .760 

DPR*ROE -.861 .648 -.326 -1.328 .194 

a. Dependent Variable: Return Saham 

 

 

 

 



 

 

 

 



 

 

 

 

 

 

 

 

 



 



 

 


