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Lampiran 1. Daftar Riwayat Hidup 
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Lampiran 2. Data Grafik IHSG dan Harga Saham 

 

Tabel Grafik Tabel Grafik

Harga Saham 2019 2020 2021 2022 2023 IHSG 2019 2020 2021 2022 2023

Januari 1,804      1,273      1,441      2,668      3,364      Januari 6,533      5,940      5,862      6,631      6,839      

Februari 1,761      1,322      1,538      2,803      3,328      Februari 6,443      5,453      6,241      6,888      6,843      

Maret 1,800      1,206      1,401      2,935      3,319      Maret 6,469      4,539      5,985      7,071      6,805      

April 1,705      1,214      1,439      2,749      3,206      April 6,455      4,716      5,995      7,228      6,915      

Mei 1,648      1,215      1,467      3,101      2,698      Mei 6,209      4,754      5,947      7,148      6,633      

Juni 1,635      1,189      1,445      2,845      2,755      Juni 6,359      4,905      5,985      6,911      6,661      

Juli 1,583      1,263      1,648      3,009      3,142      Juli 6,391      5,150      6,070      6,951      6,931      

Agustus 1,577      1,279      1,693      3,023      3,245      Agustus 6,328      5,238      6,150      7,178      6,953      

September 1,539      1,210      1,925      3,244      3,306      September 6,169      4,870      6,286      7,040      6,939      

Oktober 1,474      1,229      2,212      3,374      3,162      Oktober 6,228      5,128      6,591      7,098      6,752      

November 1,286      1,508      2,639      3,379      3,085      November 6,012      5,612      6,553      7,081      7,080      

Desember 1,330      1,578      2,694      3,497      3,720      Desember 6,299      5,979      6,581      6,850      7,272       

Lampiran 3. Sampel Penelitian 

No Nama Perusahaan Sub Industri 

1 PT Harum Energy Tbk Batu Bara 

2 PT Mitra Investindo Tbk Minyak dan Gas 

3 PT J Resources Asia Pasifik Tbk Emas 

4 PT Lionmesh Prima Tbk Besi dan Baja 

5 PT Central Omega Resources Tbk Logam dan Mineral 

6 PT Tembaga Mulia Semanan Tbk Tembaga 

7 PT Indal Aluminium Industry Tbk Alumunium 

 

Lampiran 4. Inflasi 

 

 

 

 

 

 

Inflasi

Periode %

2019 2.7

2020 1.7

2021 1.9

2022 5.5

2023 2.6
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Lampiran 5. Nilai Tukar Rupiah 

 
 

Lampiran 6. Tabulasi Data Penelitian 

 

Kurs Tengah

Periode RP

2019 13,901

2020 14,105

2021 14,269

2022 15,731

2023 15,416

No Nama Perusahaan Sub Industri Periode Inflasi Nilai Tukar Rupiah EPS Harga Saham

1 PT Harum Energy Tbk Batu Bara 2019 2.7 13,901                   103.46 264              

Usd 2020 1.7 14,105                   314.55 596              

2021 1.9 14,269                   518.73 2,065           

2022 5.5 15,731                   441.94 1,620           

2023 2.6 15,416                   223.14 1,335           

2 PT Mitra Investindo Tbk Minyak Gas 2019 2.7 13,901                   -62.30 127              

Rupiah 2020 1.7 14,105                   4.06 127              

2021 1.9 14,269                   6.77 232              

2022 5.5 15,731                   5.57 170              

2023 2.6 15,416                   10.88 190              

3 PT J Resources Asia Pasifik Tbk Emas 2019 2.7 13,901                   2.20 260              

Usd 2020 1.7 14,105                   1.04 264              

2021 1.9 14,269                   4.47 139              

2022 5.5 15,731                   -9.54 107              

2023 2.6 15,416                   0.34 88                

4 PT Lionmesh Prima Tbk Iron Steel 2019 2.7 13,901                   -190 476              

Rupiah 2020 1.7 14,105                   -84 420              

2021 1.9 14,269                   68 750              

2022 5.5 15,731                   -49 615              

2023 2.6 15,416                   -60 440              

5 PT Central Omega Resources Tbk Logam Mineral 2019 2.7 13,901                   -7.22 142              

Rupiah 2020 1.7 14,105                   -30.18 178              

2021 1.9 14,269                   -33.97 122              

2022 5.5 15,731                   10.69 103              

2023 2.6 15,416                   11.37 112              

6 PT Tembaga Mulia Semanan Tbk Copper 2019 2.7 13,901                   224.44 415              

Usd 2020 1.7 14,105                   172.95 470              

2021 1.9 14,269                   270.93 865              

2022 5.5 15,731                   223.77 810              

2023 2.6 15,416                   259.36 1,330           

7 PT Indal Aluminium Industry Tbk Aluminium 2019 2.7 13,901                   52.96 440              

Rupiah 2020 1.7 14,105                   6.30 334              

2021 1.9 14,269                   6.82 292              

2022 5.5 15,731                   -179.85 264              

2023 2.6 15,416                   -91.28 204              
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Lampiran 7. Pengambilan Kriteria Penentuan Sampel 

Pengambilan Kriteria Penentuan Sampel    
P 63  
KPS 1 14  
  49 - 

KPS 2 3  
  46 - 

KPS 3  4  
  42 - 

KPS 4  4  
  38 - 

KPS 5  8  
  30 - 

KPS 6  13  
  17 - 

KPS 7  7  
  10 - 

KPS 8 3  
KPS Digunakan  7  

 

Lampiran 8. Uji Model Data Panel dan Estimasi Regresi Data Panel 

1. Uji Statistik Deskriptif  

 

 

 

 

 

 

X1 X2 X3 Y

 Mean  2.880000  14684.40  61.35429  467.6000

 Median  2.600000  14269.00  6.300000  264.0000

 Maximum  5.500000  15731.00  518.7300  2065.000

 Minimum  1.700000  13901.00 -190.0000  88.00000

 Std. Dev.  1.385810  752.8009  159.6896  468.5767

 Skewness  1.206571  0.387314  1.116625  1.885363

 Kurtosis  2.872510  1.323419  3.903772  6.036849

 Jarque-Bera  8.515950  4.974335  8.464475  34.18453

 Probability  0.014151  0.083145  0.014520  0.000000

 Sum  100.8000  513954.0  2147.400  16366.00

 Sum Sq. Dev.  65.29600  19268110  867026.0  7465180.

 Observations  35  35  35  35
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2.  Common Effect Model 

 

 

3. Fixed Effect Model 

 

Dependent Variable: Y

Method: Panel Least Squares

Date: 12/22/24   Time: 16:18

Sample: 2019 2023

Periods included: 5

Cross-sections included: 7

Total panel (balanced) observations: 35

Variable Coefficient Std. Error t-Statistic Prob.  

C -1139.817 1310.832 -0.869537 0.3912

X1 -16.89869 52.53630 -0.321657 0.7499

X2 0.102945 0.096673 1.064880 0.2952

X3 2.353613 0.304754 7.722983 0.0000

R-squared 0.666951     Mean dependent var 467.6000

Adjusted R-squared 0.634721     S.D. dependent var 468.5767

S.E. of regression 283.1999     Akaike info criterion 14.23739

Sum squared resid 2486268.     Schwarz criterion 14.41515

Log likelihood -245.1544     Hannan-Quinn criter. 14.29875

F-statistic 20.69317     Durbin-Watson stat 0.909392

Prob(F-statistic) 0.000000

Dependent Variable: Y

Method: Panel Least Squares

Date: 12/22/24   Time: 16:18

Sample: 2019 2023

Periods included: 5

Cross-sections included: 7

Total panel (balanced) observations: 35

Variable Coefficient Std. Error t-Statistic Prob.  

C -1087.318 1070.513 -1.015698 0.3195

X1 -13.47139 43.08776 -0.312650 0.7571

X2 0.097357 0.079170 1.229716 0.2303

X3 2.674453 0.532053 5.026665 0.0000

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.821794     Mean dependent var 467.6000

Adjusted R-squared 0.757640     S.D. dependent var 468.5767

S.E. of regression 230.6808     Akaike info criterion 13.95490

Sum squared resid 1330341.     Schwarz criterion 14.39929

Log likelihood -234.2108     Hannan-Quinn criter. 14.10831

F-statistic 12.80966     Durbin-Watson stat 1.718799

Prob(F-statistic) 0.000000



 

 

 

105 

 

4. Random Effect Model 

 

5. Uji Chow 

 

 

6. Uji Hausman 

 

 

 

 

Dependent Variable: Y

Method: Panel EGLS (Cross-section random effects)

Date: 12/22/24   Time: 16:19

Sample: 2019 2023

Periods included: 5

Cross-sections included: 7

Total panel (balanced) observations: 35

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.  

C -1118.058 1071.200 -1.043744 0.3047

X1 -15.47823 42.91570 -0.360666 0.7208

X2 0.100629 0.078921 1.275051 0.2118

X3 2.486586 0.391671 6.348662 0.0000

Effects Specification

S.D.  Rho  

Cross-section random 186.0241 0.3941

Idiosyncratic random 230.6808 0.6059

Weighted Statistics

R-squared 0.592281     Mean dependent var 226.7790

Adjusted R-squared 0.552825     S.D. dependent var 340.8895

S.E. of regression 227.9568     Sum squared resid 1610893.

F-statistic 15.01094     Durbin-Watson stat 1.405483

Prob(F-statistic) 0.000003

Unweighted Statistics

R-squared 0.664906     Mean dependent var 467.6000

Sum squared resid 2501537.     Durbin-Watson stat 0.905077

Redundant Fixed Effects Tests

Equation: Untitled

Test cross-section fixed effects

Effects Test Statistic  d.f. Prob. 

Cross-section F 3.620396 (6,25) 0.0101

Cross-section Chi-square 21.887158 6 0.0013

Correlated Random Effects - Hausman Test

Equation: Untitled

Test cross-section random effects

Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob. 

Cross-section random 0.000000 3 1.0000
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7. Uji Lagrange Multiplier 

 

 

Lampiran 9. Hasil Pengujian Asumsi Klasik 

1. Uji Normalitas 

 

 

2. Uji Autokorelasi 

 

 

3. Uji Heteroskedastisitas 

  

 

 

Lagrange Multiplier Tests for Random Effects

Null hypotheses: No effects

Alternative hypotheses: Two-sided (Breusch-Pagan) and one-sided

        (all others) alternatives

Test Hypothesis

Cross-section Time Both

Breusch-Pagan  7.232071  1.988111  9.220182

(0.0072) (0.1585) (0.0024)

0

1

2

3

4

5

6

7

8

-400 -200 0 200 400 600

Series: Residuals

Sample 1 35

Observations 35

Mean      -3.13e-13

Median  -34.45800

Maximum  677.5959

Minimum -427.8191

Std. Dev.   270.4173

Skewness   0.636436

Kurtosis   2.710666

Jarque-Bera  2.484878

Probability  0.288679 

Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic 2.149153     Prob. F(2,29) 0.1348

Obs*R-squared 4.517969     Prob. Chi-Square(2) 0.1045

Heteroskedasticity Test: Glejser

Null hypothesis: Homoskedasticity

F-statistic 0.877945     Prob. F(3,31) 0.4632

Obs*R-squared 2.740817     Prob. Chi-Square(3) 0.4333

Scaled explained SS 2.365528     Prob. Chi-Square(3) 0.5001
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4. Uji Multikolinearitas 

 

Lampiran 10. Hasil Pengujian Hipotesis 

1. Uji t  

 

 

2. Uji F 

 

 

3. Koefisien Determinasi (R-Squared) 

 

 

 

 

 

Variable Coefficient Std. Error t-Statistic Prob.  

C -1118.058 1071.200 -1.043744 0.3047

X1 -15.47823 42.91570 -0.360666 0.7208

X2 0.100629 0.078921 1.275051 0.2118

X3 2.486586 0.391671 6.348662 0.0000

R-squared 0.592281

Adjusted R-squared 0.552825

S.E. of regression 227.9568

F-statistic 15.01094

Prob(F-statistic) 0.000003

R-squared 0.592281

Adjusted R-squared 0.552825

S.E. of regression 227.9568

F-statistic 15.01094

Prob(F-statistic) 0.000003



 

 

 

108 

Lampiran 11. Formulir Pengajuan Skripsi 
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Lampiran 12. Formulir Persetujuan Penulisan Skripsi 
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Lampiran 13. Formulir Revisi Sempro Skripsi 

 

 



 

 

 

111 

 



 

 

 

112 

 



 

 

 

113 

 



 

 

 

114 

Lampiran 14. Formulir Revisi Skripsi 
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Lampiran 15. Formulir Pembimbingan Skripsi 
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Bimbingan Proposal  

 

 

Bimbingan Tugas Akhir 
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Lampiran 16. Formulir Pengajuan Sidang Skripsi 

 


