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LAMPIRAN 

 

 

Lampiran 1 

Daftar Perusahaan yang Menjadi Objek Penelitian 

 

No 
Kode 

Saham 
Nama Perusahaan 

1 AKSI PT Mineral Sumberdaya Mandiri Tbk 

2 ASSA PT Adi Sarana Armada Tbk 

3 BBRM Pelayaran Nasional Bina Buana Raya Tbk 

4 BIRD PT Blue Bird Tbk 

5 BLTA Berlian Laju Tanker Tbk 

6 BPTR PT Batavia Prosperindo Trans Tbk 

7 BULL PT Buana Lintas Lautan Tbk 

8 CASS Cardig Aero Services Tbk 

9 CMPP PT AirAsia Indonesia Tbk 

10 DEAL PT Dewata Freightinternational Tbk 

11 GIAA Garuda Indonesia (Persero) Tbk 

12 HELI PT Jaya Trishindo Tbk 

13 HITS Humpuss Intermoda Transportasi Tbk 

14 IATA PT MNC Energy Investments Tbk 

15 IMJS PT Indomobil Multi Jasa Tbk 

16 INDX Tanah Laut Tbk 

17 IPCM PT Jasa Armada Indonesia Tbk 

18 KARW ICTSI JASA PRIMA Tbk 

19 LEAD PT Logindo Samudramakmur Tbk 

20 LRNA PT Eka Sari Lorena Transport Tbk 

21 MBSS Mitrabahtera Segara Sejati Tbk 

22 MIRA Mitra International Resources Tbk 

23 NELY Pelayaran Nelly Dwi Putri Tbk 

24 PORT PT Nusantara Pelabuhan Handal Tbk 

25 PTIS Indo Straits Tbk 

26 RIGS Rigs Tenders Tbk 

27 SAFE Steady Safe Tbk 

28 SAPX PT Satria Antaran Prima Tbk 

29 SDMU Sidomulyo Selaras Tbk 

30 SHIP PT Sillo Maritime Perdana Tbk 
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31 SMDR Samudera Indonesia Tbk 

32 SOCI PT Soechi Lines Tbk 

33 TAMU PT Pelayaran Tamarin Samudra Tbk 

34 TAXI Express Transindo Utama Tbk 

35 TCPI PT Transcoal Pacific Tbk 

36 TMAS PT Temas Tbk 

37 TNCA PT Trimuda Nuansa Citra Tbk 

38 TPMA Trans Power Marine Tbk 

39 TRUK PT Guna Timur Raya Tbk 

40 WEHA PT WEHA Transportasi Indonesia Tbk 

41 WINS Wintermar Offshore Marine Tbk 

42 ZBRA PT Doshi Roha Indonesia Tbk 
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Lampiran 2  

Tabulasi Data 

 

No Nama Saham Kode Tahun Cryptocurren

cy 

Sustainability 

Report 

Nilai 

Tukar 

Harga 

Saham 

1 
PT Mineral 

Sumberdaya 
Mandiri Tbk 

AKSI 

2019 287 0 38 0.48 

2020 485 0 39 -0.39 

2021 1862 0.16 39 0.82 

2022 1124 0.10 43 -0.37 

2 
PT Adi Sarana 
Armada Tbk 

ASSA 

2019 287 0.26 38 0.17 

2020 485 0.26 39 -0.44 

2021 1862 0.26 39 0.49 

2022 1124 0 43 -0.4 

3 Pelayaran 
Nasional Bina 
Buana Raya 

Tbk 

BBRM 

2019 287 0 38 -0.14 

2020 485 0 39 0 

2021 1862 0 39 0.36 

2022 1124 0.15 43 -0.15 

4 
PT Blue Bird 

Tbk 
BIRD 

2019 287 0 38 -0.03 

2020 485 0.06 39 -0.62 

2021 1862 0.10 39 0.21 

2022 1124 0.09 43 0.14 

5 
Berlian Laju 
Tanker Tbk 

BLTA 

2019 287 0 38 -0.64 

2020 485 0 39 -0.28 

2021 1862 0 39 0 

2022 1124 0.23 43 0 

6 
PT Batavia 

Prosperindo 
Trans Tbk 

BPTR 

2019 287 0 38 1 

2020 485 0 39 -0.11 

2021 1862 0.25 39 0.16 

2022 1124 0.25 43 0.003 

7 
PT Buana 

Lintas Lautan 
Tbk 

BULL 

2019 287 0 38 0.34 

2020 485 0 39 0.5 

2021 1862 0.19 39 -0.01 

2022 1124 0.21 43 -0.4 

8 
Cardig Aero 
Services Tbk 

CASS 

2019 287 0 38 -0.04 

2020 485 0 39 -0.5 

2021 1862 0.06 39 0.13 

2022 1124 0.06 43 0.02 

9 
PT AirAsia 

Indonesia Tbk 
CMPP 

2019 287 0 38 -0.26 

2020 485 0 39 -0.11 

2021 1862 0.37 39 0 

2022 1124 0.28 43 0.9 

10 
PT Dewata 

Freightinterna
tional Tbk 

DEAL 

2019 287 0 38 0.95 

2020 485 0 39 -0.87 

2021 1862 0 39 -0.35 

2022 1124 0.21 43 -0.41 

11 Garuda GIAA 2019 287 0.17 38 0.77 
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Indonesia 
(Persero) Tbk 

2020 485 0.17 39 -0.43 

2021 1862 0.17 39 -0.46 

2022 1124 0.17 43 0.57 

12 
PT Jaya 

Trishindo Tbk 
HELI 

2019 287 0 38 0.36 

2020 485 0 39 0.24 

2021 1862 0.15 39 0.83 

2022 1124 0.15 43 -0.22 

13 Humpuss 
Intermoda 

Transportasi 
Tbk 

HITS 

2019 287 0 38 -0.03 

2020 485 0 39 -0.21 

2021 1862 0.28 39 -0.26 

2022 1124 0.18 43 0.52 

14 PT MNC 
Energy 

Investments 
Tbk 

IATA 

2019 287 0 38 0 

2020 485 0 39 0 

2021 1862 0.14 39 0 

2022 1124 0.12 43 1.99 

15 
PT Indomobil 
Multi Jasa Tbk 

IMJS 

2019 287 0 38 -0.16 

2020 485 0 39 -0.48 

2021 1862 0.17 39 0.46 

2022 1124 0.17 43 -0.1 

16 
Tanah Laut 

Tbk 
INDX 

2019 287 0 38 -0.3 

2020 485 0 39 -0.24 

2021 1862 0.06 39 0.98 

2022 1124 0.06 43 0.1 

17 
PT Jasa 
Armada 

Indonesia Tbk 
IPCM 

2019 287 0.13 38 -0.33 

2020 485 0.13 39 -0.24 

2021 1862 0.13 39 0.51 

2022 1124 0.14 43 -0.08 

18 
ICTSI JASA 
PRIMA Tbk 

KARW 

2019 287 0 38 -0.28 

2020 485 0 39 -0.26 

2021 1862 0.08 39 0.72 

2022 1124 0.08 43 0.08 

19 
PT Logindo 

Samudramak
mur Tbk 

LEAD 

2019 287 0 38 0.16 

2020 485 0 39 -0.13 

2021 1862 0.19 39 0.02 

2022 1124 0.19 43 0.23 

20 
PT Eka Sari 

Lorena 
Transport Tbk 

LRNA 

2019 287 0 38 0.26 

2020 485 0 39 0.12 

2021 1862 0 39 0.24 

2022 1124 0.15 43 0.04 

21 
Mitrabahtera 
Segara Sejati 

Tbk 
MBSS 

2019 287 0.07 38 -0.05 

2020 485 0.10 39 -0.34 

2021 1862 0.10 39 0.81 

2022 1124 0.10 43 0.76 

22 Mitra 
International 

Resources Tbk 
MIRA 

2019 287 0 38 0 

2020 485 0 39 0 

2021 1862 0.06 39 0 
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2022 1124 0.06 43 0 

23 
Pelayaran 

Nelly Dwi Putri 
Tbk 

NELY 

2019 287 0 38 0.14 

2020 485 0 39 -0.03 

2021 1862 0.07 39 0.52 

2022 1124 0.07 43 0.35 

24 
PT Nusantara 

Pelabuhan 
Handal Tbk 

PORT 

2019 287 0 38 -0.07 

2020 485 0 39 -0.13 

2021 1862 0.08 39 0.32 

2022 1124 0.08 43 0.07 

25 
Indo Straits 

Tbk 
PTIS 

2019 287 0 38 -0.26 

2020 485 0 39 -0.44 

2021 1862 0.07 39 0.12 

2022 1124 0 43 -0.09 

26 
Rigs Tenders 

Tbk 
RIGS 

2019 287 0 38 0.17 

2020 485 0 39 -0.18 

2021 1862 0 39 0.15 

2022 1124 0.08 43 0.94 

27 
Steady Safe 

Tbk 
SAFE 

2019 287 0 38 0.007 

2020 485 0 39 -0.1 

2021 1862 0.08 39 0.1 

2022 1124 0.08 43 0.05 

28 
PT Satria 

Antaran Prima 
Tbk 

SAPX 

2019 287 0 38 0.55 

2020 485 0 39 0.12 

2021 1862 0 39 -0.3 

2022 1124 0.21 43 -0.09 

29 
Sidomulyo 
Selaras Tbk 

SDMU 

2019 287 0 38 -0.63 

2020 485 0 39 -0.04 

2021 1862 0.19 39 0.05 

2022 1124 0.19 43 0.35 

30 
PT Sillo 

Maritime 
Perdana Tbk 

SHIP 

2019 287 0 38 -0.07 

2020 485 0 39 -0.25 

2021 1862 0.19 39 0.4 

2022 1124 0.19 43 0.26 

31 
Samudera 

Indonesia Tbk 
SMDR 

2019 287 0 38 -0.16 

2020 485 0 39 -0.26 

2021 1862 0.13 39 0.19 

2022 1124 0.13 43 0.23 

32 
PT Soechi 
Lines Tbk 

SOCI 

2019 287 0 38 0.09 

2020 485 0 39 -0.21 

2021 1862 0.21 39 0.21 

2022 1124 0.21 43 0.05 

33 
PT Pelayaran 

Tamarin 
Samudra Tbk 

TAMU 

2019 287 0.13 38 0.25 

2020 485 0.13 39 -0.81 

2021 1862 0.13 39 -0.42 

2022 1124 0.19 43 0 

34 Express TAXI 2019 287 0 38 -0.43 
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Transindo 
Utama Tbk 

2020 485 0 39 -0.16 

2021 1862 0.13 39 0 

2022 1124 0.13 43 0 

35 
PT Transcoal 
Pacific Tbk 

TCPI 

2019 287 0 38 0.004 

2020 485 0 39 -0.1 

2021 1862 0.21 39 0.65 

2022 1124 0.21 43 0.05 

36 

PT Temas Tbk TMAS 

2019 287 0 38 -0.52 

2020 485 0 39 -0.74 

2021 1862 0.19 39 0.35 

2022 1124 0.19 43 0.27 

37 
PT Trimuda 

Nuansa CitrA 
Tbk 

TNCA 

2019 287 0 38 0.57 

2020 485 0 39 -0.19 

2021 1862 0.13 39 0.17 

2022 1124 0.08 43 -0.17 

38 
Trans Power 
Marine Tbk 

TPMA 

2019 287 0 38 0.22 

2020 485 0 39 0.13 

2021 1862 0.13 39 0.12 

2022 1124 0.13 43 -0.43 

39 
PT Guna Timur 

Raya Tbk 
TRUK 

2019 287 0 38 -0.58 

2020 485 0 39 0.06 

2021 1862 0.16 39 0.35 

2022 1124 0.16 43 -0.07 

40 
PT WEHA 

Transportasi 
Indonesia Tbk 

WEHA 

2019 287 0 38 -0.04 

2020 485 0 39 -0.53 

2021 1862 0 39 0.96 

2022 1124 0 43 -0.05 

41 
Wintermar 
Offshore 

Marine Tbk 
WINS 

2019 287 0.18 38 -0.4 

2020 485 0.18 39 -0.43 

2021 1862 0.18 39 0.38 

2022 1124 0.34 43 0.75 

42 
PT Doshi Roha 
Indonesia Tbk 

ZBRA 

2019 287 0 38 0.19 

2020 485 0 39 0.18 

2021 1862 0 39 0.1 

2022 1124 0.07 43 -0.18 
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Lampiran 3 

Hasil Output SPSS 26 

 

Tabel 1 Hasil Uji Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean 

Std. 

Deviation 

HARGA SAHAM 154 -.74 .75 -.0135 .30036 

CRYPTOCURRENCY 154 287 1862 923.37 613.615 

SUSTAINABILITY 

REPORT 

154 .00 .37 .0760 .09056 

NILAI TUKAR 154 38 43 39.73 1.920 

Valid N (listwise) 154     

 

Gambar 1 Hasil Uji Normalitas P-Plot 
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Tabel 2 Hasil Uji Normalitas – One-Sample Kolmogorov-Smirnov Test 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 154 

Normal 

Parametersa,b 

Mean .0000000 

Std. Deviation .28174972 

Most Extreme 

Differences 

Absolute .059 

Positive .052 

Negative -.059 

Test Statistic .059 

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. 

 

 

Tabel 3 Hasil Uji Multikolinearitas 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients t Sig. Collinearity Statistics 

B Std. Error Beta   Tolerance VIF 

1 (Constant) .157 .523  .299 .765   

CRYPTOCURRENCY .000 .000 .319 3.488 .001 .699 1.430 

SUSTAINABILITY 

REPORT 

.231 .323 .070 .714 .476 .618 1.617 

NILAI TUKAR -.008 .013 -.053 -.622 .535 .795 1.258 

a. Dependent Variable: HARGA SAHAM 
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Gambar 2 Hasil Uji Heteroskedastisitas 

 
 

Tabel 4 Hasil Uji Autokorelasi 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .347a .120 .102 .28455 1.753 

a. Predictors: (Constant), NILAI TUKAR, CRYPTOCURRENCY, SUSTAINABILITY 

REPORT 
b. Dependent Variable: HARGA SAHAM 

 

 

Tabel 5 Hasil Uji Regresi Linier Berganda 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients t Sig. Collinearity Statistics 

B Std. Error Beta   Tolerance VIF 

1 (Constant) .157 .523  .299 .765   

CRYPTOCURRENCY .000 .000 .319 3.488 .001 .699 1.430 

SUSTAINABILITY 

REPORT 

.231 .323 .070 .714 .476 .618 1.617 

NILAI TUKAR -.008 .013 -.053 -.622 .535 .795 1.258 

a. Dependent Variable: HARGA SAHAM 
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Tabel 6 Hasil Uji Koefisien Determinasi 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .347a .120 .102 .28455 1.753 

a. Predictors: (Constant), NILAI TUKAR, CRYPTOCURRENCY, SUSTAINABILITY 

REPORT 
b. Dependent Variable: HARGA SAHAM 

 

 

Tabel 7 Hasil Uji t 

 

 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients t Sig. Collinearity Statistics 

B Std. Error Beta   Tolerance VIF 

1 (Constant) .157 .523  .299 .765   

CRYPTOCURRENCY .000 .000 .319 3.488 .001 .699 1.430 

SUSTAINABILITY 

REPORT 

.231 .323 .070 .714 .476 .618 1.617 

NILAI TUKAR -.008 .013 -.053 -.622 .535 .795 1.258 

a. Dependent Variable: HARGA SAHAM 
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Lampiran 4 
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