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Lampiran 1. Biodata

BIODATA
Identitas Diri
Nama : Muh. Akram Sidik
Tempat, Tanggal Lahir  : Kajang, 07-Maret-1998
Jenis Kelamin : Laki-laki
Alamat Rumah : JIn. DR. Leimena

Komp IDI Bukit Batu Lr 15

Telpon Rumah dan HP  : 085255290248
Alamat E-mail : muh.akramsidik98@gmail.com

Riwayat Pendidikan

a. Pendidikan Formal
- 2004-2010: SD Muhammadiyah Tello Baru
- 2010-2013: SMP Negeri 19 Makassar
- 2013-2016: SMA Negeri 12 Makassar
- 2016-Sekarang: S1 Akuntansi Fakultas Ekonomi dan Bisnis
Universitas Hasanuddin Makassar
b. Pendidikan Nonformal
- LK 1 Senat Mahasiswa FEB Universitas Hasanuddin
- Pelatihan Bisnis Model Canvas Islamic Socioprenuer Development

Program Bank Syariah Mandiri
- Pelatihan Student Volunteer Universitas Hasanuddin

Riwayat Organisasi

- Pengurus Ikatan Mahasiswa Akuntansi FEB-UH
- Pengurus Keluarga Mahasiswa Masijid Darul limi FEB-UH
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- Pendiri Akuntan Muda Makassar
- Student Volunteer Universitas Hasanuddin

Demikian biodata ini dibuat dengan sebenarnya.

Makassar, 13 Maret 20202

Muh. Akram Sidik



Lampiran 2. Hasil Pengumpulan Sampel

No. Nama Perusahaan
1. Adro Energy Tbk.

2. Bumi Resources Minerals Tbk.
3. Atlas Resources Thk.

4, Bumi Resources Thk.

5. Bayan Resources Tbk.

6. Delta Dunia Makmur Thbk.

7. Indo Tambangraya Megah Thbk.
8. Resources Alam Indonesia Tbk.
9. Mitrabara Adiperdana Thk.

10. Samindo Resources Thk.

11. Perdana Karya Perkasa Tbk.
12. Bukit Asam Tbk.

13. Petroesa Tbk.

14, Golden Eagle Energy Tbk.

15. Toba Bara Sejahtera Tbk.

16. Darma Henwa Tbk.

17. Harum Energy Tbk.

Sumber : www.idx.co.id, www.sahamok.com
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Lampiran 3 . Data penelitian ( DER, ROE, EPS Suku Bunga dan Abnormal

Return)
X Y
NO | TAHUN | CO DER SUKU
(x1) | ROEX) |EPS(X) I(BXLiI;IGA ABR(Y)

1 2016 BRMS 0.07 -87.910 -11.001 | 6.000 0.012
2 2017 BRMS 0.34 -30.872 0.000 4.560 0.018
3 2018 BRMS 0.32 -14.324 -14.000 | 5.100 -0.014
4 2016 | ARII 042 |-0453 |4.025 |6.000 0.038
5 2017 ARII 0.12 -0.420 1.134 4.560 0.033
6 2018 ARII 0.27 -13.000 11.089 5.100 -0.018
7 2016 BUMI 0.52 -12.318 -10.002 | 6.000 -0.019
8 2017 | BUMI 066 | 25628 |9.006 | 4.560 0.071
9 2018 | BUMI 048 |14.003 |-13.003 | 5.100 -0.052
10 2016 BYAN 0.34 0.096 -9.001 6.000 -0.017
11 2017 BYAN 0.07 -14.656 -9.096 4.560 -0.067
12 |2018 |BYAN |0.07 |-24773 |-8.150 |5.100 0.005
13 |2016 |DOID 0.60 |29.327 |-10.004 | 6.000 0.004
14 2017 |DOID 043 |0.264 |-12.006 | 4.560 0.020
15 2018 DOID 0.35 0.289 -9.479 5.100 0.002
16 2016 HRUM 0.02 -50.586 -9.005 6.000 0.084
17 2017 HRUM 0.25 -11.141 -9.017 4.560 0.011
18 2018 HRUM 0.23 10.349 -8.012 5.100 0.011
19 [2016 |ITMG 064 |-14.400 |-10.128 | 6.000 0.010
20 2017 ITMG 0.43 -24.400 10.239 4.560 -0.002
21 2018 ITMG 0.31 -26.700 -18.250 | 5.100 -0.076
22 | 2016 | KKGI 031 |-11.220 |-10.018 | 6.000 -0.002
23 2017 KKGI 0.42 -25.170 -19.321 | 4.560 0.035
24 2018 KKGI 0.33 0.550 -14.000 | 5.100 0.065
25 2016 MBAP 0.31 0.296 -6.022 6.000 0.095
26 2017 MBAP 0.13 -9.479 0.548 4.560 0.018
27 2018 MBAP 0.24 -23.405 0.751 5.100 0.002
28 | 2016 |MYOH |035 |-23.198 |-11.479 |6.000 -0.011
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29 2017 MYOH 0.42 0.120 -10.006 | 4.560 -0.078
30 2018 MYOH 0.53 27.133 -10.014 | 5.100 0.007
31 2016 PKPK 0.43 -19.590 | -25.974 | 6.000 -0.053
32 2017 PKPK 0.13 -17.600 | -19.979 | 4.560 -0.114
33 2018 PKPK 0.13 -21.040 | -7.763 5.100 0.013
34 2016 PTBA 0.18 -19.532 | 0.064 6.000 0.040
35 2017 PTBA 0.24 -20.353 | -11.029 | 4.560 0.008
36 2018 PTBA 0.52 -25.235 | 0.032 5.100 0.003
37 2016 PTRO 0.43 -0.046 -0.008 6.000 0.077
38 2017 PTRO 0.24 -20.011 | -9.008 4.560 -0.017
39 2018 PTRO 0.29 -21.121 | -10.023 | 5.100 0.044
40 2016 SMMT 0.48 -0.057 5.218 6.000 0.012
41 2017 SMMT 0.37 21.096 -9.860 4.560 0.008
42 2018 SMMT 0.27 -16.173 | 2.432 5.100 0.016
43 2016 TOBA 0.26 21.099 1.001 6.000 0.021
44 2017 TOBA 0.49 -12.237 | -10.065 | 4.560 -0.026
45 2018 TOBA 0.63 -23.316 | -12.019 | 5.100 -0.061
46 2016 ADRO 0.33 -25.090 | -13.010 | 6.000 -0.005
47 2017 ADRO 0.07 -23.131 | -9.015 4.560 -0.083
48 2018 ADRO 0.66 -14.111 | -10.013 | 5.100 0.071
49 2016 DEWA 0.07 -25.002 | -9.324 6.000 0.013
50 2017 DEWA 0.31 -10.274 | 0.139 4.560 -0.087
51 2018 DEWA 0.06 -19.012 | -11.022 | 5.100 0.075




Lampiran 4 . Hasil uji Statistik Deskriptif

Descriptive Statistics

Minimum Maximum Mean Std. Deviation
ABNORMAL 51 -11 .09 .0027 .04625
DER 51 -9.51 .66 .3249 17175
ROE 51 -87.91 29.33| -11.7863 19.67680
EPS 51 -25.97 11.09 -7.1267 7.69596
SUKU BUNGA 51 4.56 6.00 5.2200 .59988
51

valid N (listwise)
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Lampiran 5. Hasil uji Asumsi Klasik

1. Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 51
Normal Parameters®? Mean 10000000
Std. Deviation .04186553

Absolute .083

Most Extreme Differences Positive .083
Negative -.070

Kolmogorov-Smirnov Z 591
Asymp. Sig. (2-tailed) .876

a. Test distribution is Normal.

b. Calculated from data.

2. Uji Heteroskedastisitas

Coefficients?

71

Standardize

Unstandardized d
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) .081 .033 2.479 .017
DER (X1) -9.51 .000 -.004 -.028 .978
ROE (X2) 2.95 .000 .022 .138 .891
EPS (X3) -.001 .000 -213| -1.495 142
SUKU BUNGA (X4) -.010 .006 -232| -1.635 .109

a. Dependent Variable: Abs_RES



3. Uji Multikolonieritas

Coefficients?

72

Standardi
zed
Unstandardized Coefficie Collinearity
Coefficients nts Statistics
Toleranc
Model B Std. Error Beta Sig. e VIF
1 (Constant) -.101 .055 -1.839| .072
DER (X1) -9.51 .000 -.035| -.235| .815 .785 1.274
ROE (X2) .000 .000 .061 .401| .690 .764 1.309
EPS (X3) .002 .001 .307| 2.262| .028 .968 1.033
SUKU BUNGA
x4) .023 .010 .301| 2.230( .031 .975 1.025

a. Dependent Variable: ABNORMAL RETURN (Y)

4. Uji Autokorelasi

Model Summary®

Adjusted R Std. Error of the Durbin-
Model R R Square Square Estimate Watson
1 .534a .285 .207 .0403547888 2.086

a. Predictors: (Constant), SUKU BUNGA (X4), EPS (X3), DER (X1), ROE (X2)
b. Dependent Variable: ABNORMAL RETURN (Y)




Lampiran 6 . Hasil Uji Hipotesis

1. Uji Regresi Linear Berganda

Coefficients?

Unstandardized Coefficients

Standardized
Coefficients

73

Model B Std. Error Beta t Sig.
1 (Constant) -.101 .055 -1.839 .072
DER (X1) -9.51 .000 -.035 -.235 .815
ROE (X2) .000 .000 .061 401 .690
EPS (X3) .002 .001 .307 2.262 .028
SUKU BUNGA .023 .010 .301 2.230 .031
(X4)
a. Dependent Variable: ABNORMAL RETURN (Y)
2. Uji Statsitik F
ANOVA?
Model Sum of Squares Df Mean Square F Sig.
1 Regression .019 4 .005 2.632 .043b
Residual .088 46 .002
Total 107 50
a. Dependent Variable: ABNORMAL RETURN (Y)
b. Predictors: (Constant), SUKU BUNGA (X4), EPS (X3), DER (X1), ROE (X2)
3. Uji Statistik t
Coefficients?
Standardized
Unstandardized Coefficients ~ Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -.101 .055 -1.839 .072
DER (X1) -9.51 .000 -.035 -.235 .815
ROE (X2) .000 .000 .061 401 .690
EPS (X3) .002 .001 .307 2.262 .028
SUKU BUNGA (X4) .023 .010 .301 2.230 .031
a. Dependent Variable: ABNORMAL RETURN (Y)
4. Uji Koefisien Determinasi (R?)
Model Summary
Adjusted R Std. Error of the Durbin-
Model R R Square Square Estimate Watson
1 .5342 .285 .207 .0403547888 2.086

a. Predictors: (Constant), SUKU BUNGA (X4), EPS (X3), DER (X1), ROE (X2)
b. Dependent Variable: ABNORMAL RETURN (Y)




