








LAMPIRAN 1 

Sampel Data Penelitian 

No 
Kode 

Emiten 
Nama  Perusahaan 

1 ADRO PT Adaro Energy Tbk 

2 ALKA PT Alakasa Industrindo Tbk 

3 ALMI PT Alumindo Light Metal Industry Tbk 

4 ANTM PT Aneka Tambang Tbk 

5 KKGI PT Resource Alam Indonesia Tbk 

6 TOBA PT Toba Barat Sejahtra Tbk 

7 PTBA PT Bukit Asam Tbk 

8 CITA PT Cita Mineral Investindo Tbk 

9 DKFT PT Central Omega Resouces Tbk 

10 BRMS PT Bumi Resources Minerals 

11 KRAS PT Krakatau Stel (Persero) Tbk 

12 BIPI PT Astrindo Nusantara Infranstruktur Tbk 

13 MDKA PT Merdeka Copper Gold Tbk 

14 MEDC PT Medco Energi Internasional Tbk 

15 ENRG PT Energi Mega Persada Tbk 

16 FIRE PT Alfa Energi Investama Tbk 

17 SMMT PT Golden Eagle Energy Tbk 

18 BUMI PT Bumi Resources Tbk 

19 BYAN PT Bayan Resources Tbk 

20 ARII PT Atlas Resources Tbk 

 

 

LAMPIRAN HASIL PENGUJIAN 

IBM SPSS VERSI 26 

LAMPIRAN 2 

Hasil Uji Descriptive Statistics 

Descriptive Statistics 

 N Minimum Maximum Mean 
Std. 

Deviation 

PROFITABILITAS 80 0 52 8,29 9,523 

UKURAN_PERUSAHAAN 80 13 29 21,21 4,488 

KEPEMILIKAN_PUBLIK 80 2 100 31,21 20,997 

RETURN_SAHAM 80 47 27000 1817,40 4402,689 

Valid N (listwise) 80     

 

 



LAMPIRAN 3 

Hasil Uji Normalitas Kolmogorov Smirnov 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized 

Residual 

N 80 

Normal 

Parametersa,b 

Mean ,0000000 

Std. 

Deviation 

3138,62349673 

Most Extreme 

Differences 

Absolute ,217 

Positive ,217 

Negative -,111 

Test Statistic ,217 

Asymp. Sig. (2-tailed) ,080c 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

 

LAMPIRAN 4 

Hasil Uji Multikolinearitas 

Coefficientsa 

Model Collinearity Statistics 

Tolerance VIF 

1 PROFITABILITAS ,944 1,060 

UKURAN_PERUSAHAAN ,985 1,015 

KEPEMILIKAN_PUBLIK ,934 1,071 

a. Dependent Variable: RETURN_SAHAM 

 

 

 

 

 

 

 

 

 



LAMPIRAN 5 

Grafik Hasil Uji Heteroskedastisitas 

 

 

LAMPIRAN 6 

Hasil Uji Autokorelasi 

Model Summaryb 

Model R 
R 

Square 

Adjusted 

R Square 

Std. Error of 

the 

Estimate 

Durbin-

Watson 

1 ,701a ,492 ,472 3199,970 2,048 

a. Predictors: (Constant), KEPEMILIKAN_PUBLIK, 

UKURAN_PERUSAHAAN, PROFITABILITAS 

b. Dependent Variable: RETURN_SAHAM 

 

LAMPIRAN 7 

Hasil Uji Parsial (Uji T) 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 (Constant) 66,211 1930,231  ,034 ,973 

PROFITABILITAS 323,545 38,919 ,700 8,313 ,000 

UKURAN_PERUSAHAAN -34,066 80,834 -,035 -,421 ,005 

KEPEMILIKAN_PUBLIK -2,398 17,742 -,011 -,135 ,003 

a. Dependent Variable: RETURN_SAHAM 



LAMPIRAN 8 

Hasil Uji Simultan (Uji F) 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 753084514,315 3 251028171,438 24,515 ,000b 

Residual 778225638,885 76 10239811,038   

Total 1531310153,200 79    

a. Dependent Variable: RETURN_SAHAM 

b. Predictors: (Constant), KEPEMILIKAN_PUBLIK, UKURAN_PERUSAHAAN, 

PROFITABILITAS 

 

LAMPIRAN 9 

Hasil Uji Koefisien Determinasi (R2) 

Model Summaryb 

Model R R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

1 ,701a ,492 ,472 3199,970 

a. Predictors: (Constant), KEPEMILIKAN_PUBLIK, 

UKURAN_PERUSAHAAN, PROFITABILITAS 

b. Dependent Variable: RETURN_SAHAM 

 

LAMPIRAN 10 

Hasil Uji Analisis Regresi Linier Berganda 

Coefficientsa 

Model Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

B Std. Error Beta 

1 (Constant) 66,211 1930,231  ,034 ,973 

PROFITABILITAS 323,545 38,919 ,700 8,313 ,000 

UKURAN_PERUSAHAAN -34,066 80,834 -,035 -,421 ,005 

KEPEMILIKAN_PUBLIK -2,398 17,742 -,011 -,135 ,003 

a. Dependent Variable: RETURN_SAHAM 

 




