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1. Perusahaan Tambang yang Terdaftar di BEI 

  Subsektor Batu Bara         

No 

Kode 

Emiten Nama Perusahaan 2015 2016 2017 2018 

1 ADRO Adaro Energy Tbk X X X X 

2 ARII Atlas Resources Tbk X X X X 

3 ATPK Bara Jaya Internasional Tbk X X X X 

4 BORN 

Borneo Lumbung Energi & Metal 

Tbk X X X X 

5 BOSS Borneo Olah Sarana Sukses Tbk       X 

6 BSSR Baramulti Suksessarana Tbk X X X X 

7 BUMI  Bumi Resources Tbk X X X X 

8 BYAN Bayan Resources Tbk X X X X 

9 DEWA Darma Henwa Tbk X X X X 

10 DOID Delta Dunia Makmur Tbk X X X X 

11 DSSA Dian Swastika Sentosa Tbk X X X X 

12 FIRE Alfa Energi Investama Tbk     X X 

13 GEMS Golden Energy Buana Tbk X X X X 

14 GTBO Garda Tujuh Buana Tbk X X X X 

15 HRUM Harum Energy Tbk X X X X 

16 INDY Indika Energy Tbk X X X X 

17 ITMG Indo Tambangraya Megah Tbk X X X X 

18 KKGI Resource Alam Indonesia Tbk X X X X 

19 MBAP Mitrabara Adiperdana Tbk X X X X 

20 MYOH Samindo Resources Tbk X X X X 

21 PKPK Perdana Karya Perkasa Tbk X X X X 

22 PTBA Bukit Asam Tbk X X X X 

23 PTRO Petrosea Tbk X X X X 

24 SMMT Golden Eagle Energy Tbk X X X X 

25 TOBA Toba Bara Sejahtra Tbk X X X X 

         Subsektor Minyak Mentah dan Gas Bumi         

No 

Kode 

Emiten Nama Perusahaan 2015 2016 2017 2018 

1 APEX  Apexindo Pratama Duta Tbk X X X X 

2 ARTI Ratu Prabu Energi Tbk X X X X 

3 BIPI Astrindo Nusantara Infrastruktur Tbk X X X X 

4 ELSA Elnusa Tbk X X X X 

5 ENGR Energi Mega Persada Tbk X X X X 

6 ESSA Surya Esa Perkasa Tbk X X X X 

7 MEDC Medco Energi Internasional Tbk X X X X 

8 MITI Mitra Investindo Tbk X X X X 

9 RUIS Radiant Utama Interinsco Tbk X X X X 

10 SURE Super Energy Tbk       X 



 
 

 
 

         Subsektor Logam dan Mineral Lainnya         

No 

Kode 

Emiten Nama Perusahaan 2015 2016 2017 2018 

1 ANTM Aneka Tambang Tbk X X X X 

2 CITA Cita Mineral Investindo Tbk X X X X 

3 CKRA Cakra Mineral Tbk X X X X 

4 DKFT Central Omega Resources Tbk X X X X 

5 INCO Vale Indonesia Tbk X X X X 

6 MDKA Merdeka Copper Gold Tbk X X X X 

7 PSAB J Resources Asia Pasifik Tbk X X X X 

8 SMRU SMR Utama Tbk X X X X 

9 TINS Timah Tbk X X X X 

10 ZINC Kapuas Prima Coal Tbk     X X 

         Subsektor Tanah dan Batu Galian         

No 

Kode 

Emiten Nama Perusahaan 2015 2016 2017 2018 

1 CTTH Citatah Tbk X X X X 

2 SIAP Sekawan Intipratama Tbk X X X X 

 

 

2. Perusahaan Tambang yang Terdaftar di ISSI 

No  Kode Emiten Nama Perusahaan 

1 ADRO Adaro Energy Tbk 

2 ARTI Ratu Prabu Energi Tbk 

3 ANTM Aneka Tambang Tbk 

4 ARII Atlas Resources Tbk 

5 ATPK Bara Jaya Internasional 

6 BOSS 

Borneo Olah  Sarana Sukses 

Tbk 

7 BSSR Baramulti Suksessarana Tbk 

8 BRMS Bumi Resource Minerals Tbk 

9 BYAN Bayan Resources Tbk 

10 CKRA Cakra Mineral Tbk 

11 CCTH Citatah Tbk 

12 DEWA Darma Henwa Tbk 

13 DSSA Dian Swastika Sentosa Tbk 

14 DKFT Central Omega Resources Tbk 

15 ELSA Elnusa Tbk 

16 FIRE Alfa Energi Investama Tbk 

17 GEMS Golden Energy Mines Tbk 

18 GTBO Garda Tujuh Buana Tbk 



 
 

 
 

19 HRUM Harum Energy Tbk 

20 INDY Indika Energy 

21 ITMG Indo Tambangraya Megah Tbk 

22 INCO Vale Indonesia Tbk 

23 KKGI Resources Alam Indonesia Tbk 

24 MBAP Mitrabara Adiperdana Tbk 

25 MDKA Merdeka Copper Gold Tbk 

26 MITI Mitra Investindo Tbk 

27 MYOH Samindo Resources Tbk 

28 PKPK Perdana Karya Perkasa Tbk 

29 PSAB J Resources Asia Pasifik Tbk 

30 PTRO Petrosea Tbk 

31 PTBA Bukit Asam Tbk 

32 RUIS Radiant Utama Interinsco Tbk 

33 SMMT Golden Eagly Energy Tbk 

34 SMRU SMR Utama Tbk 

35 TINS Timah Tbk 

36 TOBA Toba Bara Sejahtra Tbk 

37 ZINC Kapuas Prima Coal Tbk 

 

 

3. Data Penelitian 

Perusahaan Tahun 
CR 

(X1) 

NPM 

(X2) 

GPM 

(X3) 

PBV 

(X4) 

DAR 

(X5) 

Harga 

Saham (Y) 

ADRO 2015 240,39 5,63 20,24 1,18 0,44 515 

ADRO 2016 247,1 13,5 27,15 1,07 0,42 1695 

ADRO 2017 255,94 16,46 35,03 0,6 0,4 1860 

ADRO 2018 179,96 13,19 32,94 0,69 0,4 1215 

BSSR 2015 83,52 10,18 34,15 2,45 0,4 1110 

BSSR 2016 110,81 11,3 31,82 2,71 0,31 1410 

BSSR 2017 144,91 21,1 43,59 2,9 0,29 2100 

BSSR 2018 108,58 18,67 38,8 2,94 0,44 2340 

ELSA 2015 143,54 10,06 19,04 1,12 0,4 247 

ELSA 2016 148,71 8,73 10,98 0,89 0,31 420 

ELSA 2017 135,37 5,04 8,22 0,77 0,37 372 

ELSA 2018 114,11 4,76 6,79 0,82 0,44 344 

GEMS 2015 279,43 0,59 31,22 4,66 0,33 1400 

GEMS 2016 377,43 9,1 25,96 4,09 0,3 2700 

GEMS 2017 168,23 15,89 41,41 3,05 0,51 2750 

GEMS 2018 122,31 12,8 37,7 3,05 0,54 2550 

KKGI 2015 221,95 5,11 23,85 1,37 0,22 420 

KKGI 2016 405,09 10,23 25,76 1,35 0,14 1500 



 
 

 
 

KKGI 2017 354,05 16,05 31,51 1,36 0,16 324 

KKGI 2018 147,82 0,84 22,8 1,31 0,26 354 

MBAP 2015 207,31 15,82 35,04 2,4 0,32 1115 

MBAP 2016 344,88 14,49 36,31 2,15 0,21 2090 

MBAP 2017 316,25 22,68 44,55 1,69 0,24 2900 

MBAP 2018 373,23 23,8 42,89 1,78 0,21 2850 

MYOH 2015 232,96 10,93 18,68 1,03 0,42 525 

MYOH 2016 429,84 11,18 18,91 1,16 0,27 630 

MYOH 2017 284,51 6,54 14,57 1,51 0,25 700 

MYOH 2018 258,15 12,29 21,12 1,72 0,28 1045 

PSAB 2015 29,28 10,91 51,98 1,47 0,62 1370 

PSAB 2016 48,97 9,45 59,02 0,99 0,6 244 

PSAB 2017 76,54 18,26 57,33 0,99 0,62 179 

PSAB 2018 54,05 5,56 50,11 1,08 0,61 202 

RUIS 2015 86,51 2,58 18,63 0,51 0,69 215 

RUIS 2016 89,65 1,98 17,41 0,48 0,63 236 

RUIS 2017 100,45 1,86 17,69 0,51 0,6 232 

RUIS 2018 106,86 1,93 15,71 0,48 0,63 260 

TINS 2015 181,54 1,48 9,98 1,52 0,42 505 

TINS 2016 171,1 3,62 15,71 0,95 0,41 1075 

TINS 2017 205,64 5,45 16,55 0,89 0,49 775 

TINS 2018 163,18 3,76 15,91 1,52 0,54 755 

TOBA 2015 139,95 7,38 20,23 1,28 0,45 675 

TOBA 2016 96,78 5,65 20,63 1,91 0,44 1245 

TOBA 2017 152,56 13,31 30,29 1,08 0,5 2070 

TOBA 2018 158,65 15,11 29,87 1,08 0,48 1620 

 

  



 
 

 
 

4. Uji Asumsi Klasik 

a. Uji Normalitas 

 

One-Sample Kolmogorov-Smirnov Test 

  
Unstandardized 
Residual 

N 44 

Normal Parametersa,b Mean ,0000000 

Std. Deviation 466,57506713 

Most Extreme Differences Absolute ,097 

Positive ,059 

Negative -,097 

Test Statistic ,097 

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

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

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

 

 
 

 



 
 

 
 

b. Uji Multikolinieritas 

 

Variables Entered/Removeda 

Model 
Variables 
Entered 

Variables 
Removed Method 

1 DAR, GPM, 
PBV, NPM, 
CRb 

  Enter 

a. Dependent Variable: Harga_Saham 

b. All requested variables entered. 

 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 CR ,401 2,493 

NPM ,420 2,382 

GPM ,413 2,419 

PBV ,762 1,312 

DAR ,357 2,800 

a. Dependent Variable: Harga_Saham 

 

Coefficient Correlationsa 

Model DAR GPM PBV NPM CR 

1 Correlations DAR 
1,000 -,278 ,290 ,280 ,651 

GPM -,278 1,000 -,367 -,720 ,158 

PBV ,290 -,367 1,000 ,170 -,018 

NPM ,280 -,720 ,170 1,000 -,172 

CR ,651 ,158 -,018 -,172 1,000 

Covariances DAR 
790831,87889029 

-
2227,605 

23508,744 4744,787 678,201 

GPM -2227,605 81,198 -301,302 -123,806 1,666 

PBV 23508,744 -301,302 8322,958 295,513 -1,892 

NPM 4744,787 -123,806 295,513 363,719 -3,845 

CR 678,201 1,666 -1,892 -3,845 1,371 

a. Dependent Variable: Harga_Saham 

 

 

 

 

 

 

 



 
 

 
 

Collinearity Diagnosticsa 

Model Eigenvalue 
Condition 

Index 

Variance Proportions 

(Constant) CR NPM GPM PBV DAR 

1 1 5,172 1,000 ,00 ,00 ,00 ,00 ,01 ,00 

2 ,333 3,943 ,00 ,09 ,02 ,01 ,04 ,05 

3 ,236 4,679 ,00 ,06 ,22 ,06 ,06 ,01 

4 ,203 5,051 ,00 ,10 ,02 ,01 ,67 ,00 

5 ,045 10,663 ,01 ,13 ,69 ,91 ,13 ,04 

6 ,011 21,847 ,98 ,62 ,04 ,01 ,10 ,90 

a. Dependent Variable: Harga_Saham 

 

 

  



 
 

 
 

c. Uji Heterokidastisitas 

Variables Entered/Removeda 

Model 
Variables 
Entered 

Variables 
Removed Method 

1 DAR, 
GPM, 
PBV, 
NPM, 
CRb 

  Enter 

a. Dependent Variable: ABRESID 

b. All requested variables entered. 

 

Model Summaryb 

Model R 
R 
Square 

Adjusted 
R Square 

Std. Error of 
the Estimate 

1 ,591a ,350 ,264 256,81423 

a. Predictors: (Constant), DAR, GPM, PBV, NPM, CR 

b. Dependent Variable: ABRESID 

 

ANOVAa 

Model 
Sum of 
Squares df 

Mean 
Square F Sig. 

1 Regression 1347857,470 5 269571,494 4,087 ,005b 

Residual 2506234,765 38 65953,546     

Total 3854092,235 43       

a. Dependent Variable: ABRESID 

b. Predictors: (Constant), DAR, GPM, PBV, NPM, CR 

 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 
-63,018 303,819   -,207 ,837 

CR 1,085 ,606 ,370 1,791 ,081 

NPM 10,609 9,868 ,217 1,075 ,289 

GPM 7,840 4,663 ,342 1,682 ,101 

PBV -80,309 47,206 -,255 -1,701 ,097 

DAR 32,913 460,148 ,016 ,072 ,943 

a. Dependent Variable: ABRESID 

 

 

 

 



 
 

 
 

Residuals Statisticsa 

  Minimum Maximum Mean 
Std. 
Deviation N 

Predicted Value 113,1844 794,7632 353,7679 177,04667 44 

Std. Predicted Value -1,359 2,491 ,000 1,000 44 

Standard Error of Predicted 
Value 

50,935 173,148 91,264 26,076 44 

Adjusted Predicted Value -85,7186 864,6566 353,0492 190,73523 44 

Residual -
314,49628 

648,08307 ,00000 241,42189 44 

Std. Residual -1,225 2,524 ,000 ,940 44 

Stud. Residual -1,357 2,827 ,001 1,021 44 

Deleted Residual -
386,22778 

813,59186 ,71870 287,10723 44 

Stud. Deleted Residual -1,373 3,140 ,015 1,055 44 

Mahal. Distance ,714 18,569 4,886 3,544 44 

Cook's Distance ,000 ,340 ,034 ,065 44 

Centered Leverage Value ,017 ,432 ,114 ,082 44 

a. Dependent Variable: ABRESID 

 

  



 
 

 
 

d. Uji Autokorelasi 

 

Model Summaryb 

Model R 
R 

Square 
Adjusted R 

Square 
Std. Error of 
the Estimate 

1 ,835a ,697 ,657 496,32249 

a. Predictors: (Constant), DAR, GPM, PBV, NPM, CR 

b. Dependent Variable: Harga_Saham 

 

Model Summaryb 

Model R 
R 

Square 
Adjusted R 

Square 

Std. Error of 
the 

Estimate 
Durbin-
Watson 

1 ,835a ,697 ,657 496,32249 1,849 

a. Predictors: (Constant), DAR, GPM, PBV, NPM, CR 

b. Dependent Variable: Harga_Saham 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 21533966,549 5 4306793,310 17,483 ,000b 

Residual 9360768,611 38 246336,016     

Total 30894735,159 43       

a. Dependent Variable: Harga_Saham 

b. Predictors: (Constant), DAR, GPM, PBV, NPM, CR 

 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -1361,981 587,165   -2,320 ,026 

CR 2,078 1,171 ,250 1,775 ,084 

NPM 91,407 19,071 ,661 4,793 ,000 

GPM -10,723 9,011 -,165 -1,190 ,241 

PBV 485,207 91,230 ,544 5,318 ,000 

DAR 1773,260 889,287 ,298 1,994 ,053 

a. Dependent Variable: Harga_Saham 

 

  



 
 

 
 

5. Analisis Regresi Linier Berganda 

 

Model Summaryb 

Model R 
R 

Square 
Adjusted R 

Square 
Std. Error of 
the Estimate 

1 ,835a ,697 ,657 496,32249 

a. Predictors: (Constant), DAR, GPM, PBV, NPM, CR 

b. Dependent Variable: Harga_Saham 

 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 21533966,549 5 4306793,310 17,483 ,000b 

Residual 9360768,611 38 246336,016     

Total 30894735,159 43       

a. Dependent Variable: Harga_Saham 

b. Predictors: (Constant), DAR, GPM, PBV, NPM, CR 

 

 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standardized 
Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -1361,981 587,165   -2,320 ,026 

CR 2,078 1,171 ,250 1,775 ,084 

NPM 91,407 19,071 ,661 4,793 ,000 

GPM -10,723 9,011 -,165 -1,190 ,241 

PBV 485,207 91,230 ,544 5,318 ,000 

DAR 1773,260 889,287 ,298 1,994 ,053 

a. Dependent Variable: Harga_Saham 

 

 

Residuals Statisticsa 

  Minimum Maximum Mean 
Std. 

Deviation N 

Predicted Value -125,7692 2492,4165 1116,7955 707,66512 44 

Residual -
1252,24060 

812,39777 ,00000 466,57507 44 

Std. Predicted Value -1,756 1,944 ,000 1,000 44 

Std. Residual -2,523 1,637 ,000 ,940 44 

a. Dependent Variable: Harga_Saham 
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