Lampiran 01.

Data Populasi Dan Sampel

	No
	Kode Emite
	Nama Perusahaan
	Kriteria
	Sampel

	
	
	
	1
	2
	3
	4
	

	1
	INTP
	Indocement Tunggal Prakarsa Tbk
	√
	√
	√
	√
	1

	2
	SMBR
	Semen Baturaja (Persero) Tbk
	√
	√
	√
	√
	2

	3
	SMCB
	Holcim Indonesia Tbk
	√
	X
	√
	√
	

	4
	SMGR
	Semen Indonesia (Persero) Tbk
	√
	√
	√
	√
	3

	5
	WSBP
	Waskita Beton Precast Tbk
	√
	√
	√
	√
	4

	6
	WTON
	Wijaya Karya Beton Tbk
	√
	√
	√
	√
	5

	7
	SULI
	SLJ Global Tbk
	√
	√
	√
	X
	

	8
	TIRT
	Tirta Mahakam Resources Tbk
	√
	X
	√
	√
	

	9
	AMFG
	Asahimas Flat Glass Tbk
	√
	X
	√
	√
	

	10
	ARNA
	Arwana Citramulia Tbk
	√
	√
	√
	√
	6

	11
	CAKK
	Cahayaputra Asa Keramik Tbk
	√
	√
	X
	√
	

	12
	IKAI
	Intikeramik Alamasri Industri Tbk
	√
	X
	√
	√
	

	13
	KIAS
	Keramika Indonesia Assosiasi Tbk
	√
	X
	√
	√
	

	14
	MARK
	Mark Dynamics Indonesia Tbk
	√
	√
	X
	√
	

	15
	MLIA
	Mulia Industrindo Tbk
	√
	√
	√
	√
	7

	16
	TOTO
	Surya Toto Indonesia Tbk
	√
	√
	√
	√
	8

	17
	AKPI
	Argha Karya Prima Industry Tbk
	√
	√
	√
	√
	9

	18
	APLI
	Asiaplast Industries Tbk
	√
	X
	√
	√
	

	19
	BRNA
	Berlina Tbk
	√
	X
	√
	√
	

	20
	FPNI
	Lotte Chemical Titan Tbk
	√
	√
	√
	X
	

	21
	IGAR
	Champion Pacific Indonesia Tbk
	√
	√
	√
	√
	10


	22
	IMPC
	Impack Pratama Industri Tbk
	√
	√
	√
	√
	11


	23
	IPOL
	Indopoly Swakarsa Industry Tbk
	√
	√
	√
	X
	

	24
	PBID
	Panca Budi Idaman Tbk
	√
	√
	X
	√
	

	25
	TALF
	Tunas Alfin Tbk
	X
	√
	√
	√
	

	26
	TRST
	Trias Sentosa Tbk
	√
	√
	√
	√
	12

	27
	YPAS
	Yanaprima Hastapersada Tbk
	√
	X
	√
	√
	

	28
	ALDO
	Alkindo Naratama Tbk
	√
	X
	√
	√
	

	29
	FASW
	Fajar Surya Wisesa Tbk
	√
	√
	√
	√
	13

	30
	INKP
	Indah Kiat Pulp & Paper Tbk
	√
	√
	√
	X
	

	31
	INRU
	Toba Pulp Lestari Tbk
	√
	√
	√
	X
	

	32
	KBRI
	Kertas Basuki Rachmat Indonesia

Tbk
	√
	X
	√
	√
	

	33
	KDSI
	Kedawung Setia Industrial Tbk
	√
	√
	√
	√
	14

	34
	SPMA
	Suparma Tbk
	√
	√
	√
	√
	15

	35
	SWAT
	Sriwahana Adityakarta Tbk
	√
	√
	X
	√
	

	36
	TKIM
	Pabrik Kertas Tjiwi Kimia Tbk
	√
	√
	√
	X
	

	37
	ADMG
	Polychem Indonesia Tbk
	√
	√
	√
	X
	

	38
	AGII
	Aneka Gas Industri Tbk
	√
	√
	√
	√
	16

	39
	BRPT
	Barito Pacific Tbk
	√
	√
	√
	X
	

	40
	DPNS
	Duta Pertiwi Nusantara Tbk
	√
	√
	√
	√
	17

	41
	EKAD
	Ekadharma International Tbk
	√
	√
	√
	√
	18

	42
	ETWA
	Eterindo Wahanatama Tbk
	√
	X
	√
	√
	

	43
	INCI
	Intanwijaya Internasional Tbk
	√
	√
	√
	√
	19

	44
	MDKI
	Emdeki Utama Tbk
	√
	X
	√
	√
	

	45
	MOLI
	Madusari Murni Indah Tbk
	√
	X
	√
	√
	

	46
	SRSN
	Indo Acidatama Tbk
	√
	√
	√
	√
	20

	47
	TDPM
	Tridomain Performance Material

Tbk
	√
	X
	√
	√
	

	48
	TPIA
	Chandra Asri Petrochemical Tbk
	√
	√
	√
	X
	


	49
	UNIC
	Unggul Indah Cahaya Tbk
	√
	√
	√
	X
	

	50
	ALKA
	Alakasa Industrindo Tbk
	√
	√
	√
	√
	21

	51
	ALMI
	Alumindo Light Metal Industry Tbk
	√
	X
	√
	√
	

	52
	BAJA
	Saranacentral Bajatama Tbk
	√
	X
	√
	√
	

	53
	BTON
	Betonjaya Manunggal Tbk
	√
	X
	√
	√
	

	54
	CTBN
	Citra Tubindo Tbk
	√
	√
	√
	X
	

	55
	GDST
	Gunawan Dianjaya Steel Tbk
	√
	X
	√
	√
	

	56
	INAI
	Indal Aluminium Industry Tbk
	√
	√
	√
	√
	22

	57
	ISSP
	Steel Pipe Industry of Indonesia Tbk
	√
	X
	√
	√
	

	58
	JKSW
	Jakarta Kyoei Steel Works Tbk
	√
	X
	√
	√
	

	59
	KRAS
	Krakatau Steel (Persero) Tbk
	√
	√
	√
	X
	

	60
	LION
	Lion Metal Works Tbk
	√
	√
	√
	√
	23

	61
	LMSH
	Lionmesh Prima Tbk
	√
	√
	√
	√
	24

	62
	NIKL
	Pelat Timah Nusantara Tbk
	√
	√
	√
	X
	

	63
	PICO
	Pelangi Indah Canindo Tbk
	√
	√
	√
	√
	25

	64
	TBMS
	Tembaga Mulia Semanan Tbk
	√
	√
	√
	X
	

	65
	CPIN
	Charoen Pokphand Indonesia Tbk
	√
	√
	√
	√
	26

	66
	CPRO
	Central Proteina Prima Tbk
	√
	X
	√
	√
	

	67
	JPFA
	Japfa Comfeed Indonesia Tbk
	√
	√
	√
	√
	27

	68
	MAIN
	Malindo Feedmill Tbk
	√
	√
	√
	√
	28

	69
	SIPD
	Sierad Produce Tbk
	√
	X
	√
	√
	

	70
	INCF
	Indo Komoditi Korpora Tbk
	X
	√
	√
	√
	

	71
	KMTR
	Kirana Megatara Tbk
	√
	√
	X
	√
	


Lampiran 02.

DATA PENELITIAN

	TAHUN
	NO
	KODE

EMITE
	NAMA PERUSAHAAN
	ROA
	ROE
	DER
	PBV
	HARGA

SAHAM

	2016
	1
	INTP
	Indocement Tunggal

Prakarsa Tbk
	12,84
	14,81
	0,15
	2,23
	15400

	
	2
	SMBR
	Semen Baturaja (Persero)

Tbk
	5,93
	8,3
	0,4
	9,08
	2790

	
	3
	SMGR
	Semen Indonesia (Persero)

Tbk
	10,25
	14,83
	0,45
	1,91
	9175

	
	4
	WSBP
	Waskita Beton Precast Tbk
	4,62
	8,57
	0,85
	2,04
	555

	
	5
	WTON
	Wijaya Karya Beton Tbk
	6,04
	11,31
	0,87
	3,02
	825

	
	6
	ARNA
	Arwana Citramulia Tbk
	5,92
	9,64
	0,63
	4,15
	520

	
	7
	MLIA
	Mulia Industrindo Tbk
	0,12
	0,56
	3,79
	0,67
	550

	
	8
	TOTO
	Surya Toto Indonesia Tbk
	6,53
	11,06
	0,69
	3,26
	498

	
	9
	AKPI
	Argha Karya Prima Industry

Tbk
	2
	4,68
	1,34
	0,56
	900

	
	10
	IGAR
	Champion Pacific Indonesia

Tbk
	15,77
	18,54
	0,18
	1,38
	520

	
	11
	IMPC
	Impack Pratama Industri Tbk
	5,53
	10,27
	0,86
	4,61
	1025

	
	12
	TRST
	Trias Sentosa Tbk
	1,03
	1,75
	0,7
	0,45
	300

	
	13
	FASW
	Fajar Surya Wisesa Tbk
	9,06
	24,63
	1,72
	3,31
	4100

	
	14
	KDSI
	Kedawung Setia Industrial

Tbk
	4,13
	11,23
	1,72
	0,35
	350

	
	15
	SPMA
	Suparma Tbk
	3,75
	7,51
	0,97
	0,5
	194

	
	16
	AGII
	Aneka Gas Industri Tbk
	1,1
	2,33
	1,09
	2,37
	880

	
	17
	DPNS
	Duta Pertiwi Nusantara Tbk
	3,38
	3,8
	0,12
	0,51
	400

	
	18
	EKAD
	Ekadharma International Tbk
	12,91
	15,32
	0,19
	0,79
	590

	
	19
	INCI
	Intanwijaya Internasional

Tbk
	3,71
	4,11
	0,11
	0,25
	306

	
	20
	SRSN
	Indo Acidatama Tbk
	1,54
	2,75
	0,78
	0,85
	50

	
	21
	ALKA
	Alakasa Industrindo Tbk
	0,38
	0,84
	1,24
	2,36
	280

	
	22
	INAI
	Indal Aluminium Industry

Tbk
	2,66
	13,78
	4,19
	0,82
	580

	
	23
	LION
	Lion Metal Works Tbk
	6,17
	9
	0,46
	1,16
	1050

	
	24
	LMSH
	Lionmesh Prima Tbk
	3,84
	5,33
	0,39
	0,49
	590

	
	25
	PICO
	Pelangi Indah Canindo Tbk
	2,07
	4,83
	1,34
	0,49
	222

	
	26
	CPIN
	Charoen Pokphand Indonesia

Tbk
	9,19
	15,72
	0,71
	3,47
	3090

	
	27
	JPFA
	Japfa Comfeed Indonesia
	11,28
	23,17
	1,05
	2,21
	40618


	
	
	
	Tbk
	
	
	
	
	

	
	28
	MAIN
	Malindo Feedmill Tbk
	7,4
	15,79
	1,13
	1,63
	1300

	2017
	1
	INTP
	Indocement Tunggal

Prakarsa Tbk
	6,44
	7,57
	0,18
	3,29
	21950

	
	2
	SMBR
	Semen Baturaja (Persero)

Tbk
	2,9
	4,3
	0,48
	11,05
	3800

	
	3
	SMGR
	Semen Indonesia (Persero)

Tbk
	4,17
	6,71
	0,61
	1,93
	9900

	
	4
	WSBP
	Waskita Beton Precast Tbk
	6,7
	13,67
	1,04
	1,47
	408

	
	5
	WTON
	Wijaya Karya Beton Tbk
	4,82
	12,39
	1,57
	1,59
	500

	
	6
	ARNA
	Arwana Citramulia Tbk
	7,63
	11,87
	0,56
	2,44
	342

	
	7
	MLIA
	Mulia Industrindo Tbk
	0,92
	2,71
	1,96
	0,53
	590

	
	8
	TOTO
	Surya Toto Indonesia Tbk
	9,87
	16,47
	0,67
	2,5
	408

	
	9
	AKPI
	Argha Karya Prima Industry

Tbk
	0,49
	1,18
	1,44
	0,43
	725

	
	10
	IGAR
	Champion Pacific Indonesia

Tbk
	14,11
	16,38
	0,16
	0,85
	378

	
	11
	IMPC
	Impack Pratama Industri Tbk
	3,98
	7,08
	0,78
	4,21
	1090

	
	12
	TRST
	Trias Sentosa Tbk
	1,15
	1,93
	0,69
	0,54
	374

	
	13
	FASW
	Fajar Surya Wisesa Tbk
	7,94
	22,61
	1,85
	4,07
	5400

	
	14
	KDSI
	Kedawung Setia Industrial

Tbk
	5,19
	14,2
	1,74
	0,46
	550

	
	15
	SPMA
	Suparma Tbk
	4,24
	7,87
	0,84
	0,39
	212

	
	16
	AGII
	Aneka Gas Industri Tbk
	1,23
	2,91
	0,88
	0,65
	605

	
	17
	DPNS
	Duta Pertiwi Nusantara Tbk
	1,93
	2,23
	0,15
	0,44
	350

	
	18
	EKAD
	Ekadharma International Tbk
	9,56
	11,5
	0,2
	0,75
	695

	
	19
	INCI
	Intanwijaya Internasional

Tbk
	5,45
	6,17
	0,13
	0,28
	408

	
	20
	SRSN
	Indo Acidatama Tbk
	2,71
	4,26
	0,57
	0,73
	50

	
	21
	ALKA
	Alakasa Industrindo Tbk
	5,05
	19,63
	2,89
	1,67
	306

	
	22
	INAI
	Indal Aluminium Industry

Tbk
	3,18
	13,93
	3,38
	0,89
	332

	
	23
	LION
	Lion Metal Works Tbk
	1,36
	2,05
	0,51
	0,87
	765

	
	24
	LMSH
	Lionmesh Prima Tbk
	8,05
	10
	0,24
	0,49
	640

	
	25
	PICO
	Pelangi Indah Canindo Tbk
	2,34
	6,02
	1,58
	0,46
	228

	
	26
	CPIN
	Charoen Pokphand Indonesia

Tbk
	10,18
	15,9
	0,56
	3,24
	3000

	
	27
	JPFA
	Japfa Comfeed Indonesia

Tbk
	5,25
	11,31
	1,15
	1,51
	21753

	
	28
	MAIN
	Malindo Feedmill Tbk
	1,2
	2,86
	1,39
	0,94
	740

	2018
	1
	INTP
	Indocement Tunggal
	2,32
	2,73
	0,18
	3,01
	18450


	
	
	
	Prakarsa Tbk
	
	
	
	
	

	
	2
	SMBR
	Semen Baturaja (Persero)

Tbk
	0,75
	1,19
	0,58
	5,06
	1750

	
	3
	SMGR
	Semen Indonesia (Persero)

Tbk
	4,08
	6,53
	0,6
	2,15
	11500

	
	4
	WSBP
	Waskita Beton Precast Tbk
	5,4
	11,88
	1,2
	1,33
	376

	
	5
	WTON
	Wijaya Karya Beton Tbk
	3,6
	9,54
	1,65
	1,25
	376

	
	6
	ARNA
	Arwana Citramulia Tbk
	9,57
	14,43
	0,51
	2,92
	420

	
	7
	MLIA
	Mulia Industrindo Tbk
	2,82
	7,53
	1,67
	0,84
	1205

	
	8
	TOTO
	Surya Toto Indonesia Tbk
	8,11
	12,1
	0,49
	1,88
	348

	
	9
	AKPI
	Argha Karya Prima Industry

Tbk
	0,18
	0,45
	1,48
	0,42
	750

	
	10
	IGAR
	Champion Pacific Indonesia

Tbk
	6,74
	8,23
	0,22
	0,78
	384

	
	11
	IMPC
	Impack Pratama Industri Tbk
	1,72
	3,09
	0,79
	3,52
	940

	
	12
	TRST
	Trias Sentosa Tbk
	0,76
	1,35
	0,77
	0,49
	400

	
	13
	FASW
	Fajar Surya Wisesa Tbk
	8,42
	21,78
	1,59
	4,84
	7775

	
	14
	KDSI
	Kedawung Setia Industrial

Tbk
	4,02
	9,88
	1,46
	0,75
	1000

	
	15
	SPMA
	Suparma Tbk
	1,5
	2,7
	0,79
	0,44
	248

	
	16
	AGII
	Aneka Gas Industri Tbk
	1,23
	2,46
	0,99
	0,61
	680

	
	17
	DPNS
	Duta Pertiwi Nusantara Tbk
	2,63
	3,12
	0,19
	0,38
	316

	
	18
	EKAD
	Ekadharma International Tbk
	8,26
	9,77
	0,18
	0,82
	855

	
	19
	INCI
	Intanwijaya Internasional

Tbk
	4,76
	5,58
	0,17
	0,39
	575

	
	20
	SRSN
	Indo Acidatama Tbk
	4,68
	7,16
	0,53
	0,85
	63

	
	21
	ALKA
	Alakasa Industrindo Tbk
	9,99
	27,45
	1,75
	1,36
	300

	
	22
	INAI
	Indal Aluminium Industry

Tbk
	2,08
	10,01
	2,08
	0,9
	380

	
	23
	LION
	Lion Metal Works Tbk
	2,95
	4,32
	0,46
	0,76
	680

	
	24
	LMSH
	Lionmesh Prima Tbk
	1,37
	1,74
	0,27
	0,43
	580

	
	25
	PICO
	Pelangi Indah Canindo Tbk
	1,22
	3,05
	1,51
	0,49
	250

	
	26
	CPIN
	Charoen Pokphand Indonesia

Tbk
	13,01
	19,02
	0,46
	6,5
	7225

	
	27
	JPFA
	Japfa Comfeed Indonesia

Tbk
	7,79
	18,21
	1,34
	2,61
	57889

	
	28
	MAIN
	Malindo Feedmill Tbk
	4,29
	9,87
	1,3
	1,65
	1395


Lampiran 03.


Struktur Organisasi dan logo Bursa Efek Indonesia Gambar 4.1.
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Struktur Organisasi Bursa Efek Indonesia

Gambar 4.2

Logo Bursa Efek Indonesia
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Lampiran 04.

Output SPSS

Tabel 4.1 Descriptive Statistics

	
	N
	Minimum
	Maximum
	Mean
	Std.

Deviation

	ROA
	84
	.12
	15.77
	5.0171
	3.63121

	ROE
	84
	.45
	27.45
	9.1112
	6.36562

	DER
	84
	.11
	4.19
	.9706
	.79358

	TRANSFORM_PVB
	84
	-.60
	1.04
	.0787
	.38473

	TRANSFORM_HS
	84
	1.70
	4.76
	2.9310
	.61754

	Valid N (listwise)
	84
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Gambar 4.3

Sumber : data hasil olahan penelitian tahun 2020

Tabel 4.2

One-Sample Kolmogorov-Smirnov Test

	
	Unstandardized Residual

	N
	
	84

	Normal Parametersa,b
	Mean
	0E-7

	
	Std. Deviation
	.50677269

	
	Absolute
	123

	Most Extreme Differences
	Positive
	.123

	
	Negative
	-.057

	Kolmogorov-Smirnov Z
	
	1.130

	Asymp. Sig. (2-tailed)
	
	.156


a. Test distribution is Normal.

b. Calculated from data.

Tabel 4.3 Coefficientsa
	Model
	Collinearity Statistics

	
	Tolerance
	VIF

	
	(Constant)
	
	

	
	ROA
	.131
	7.633

	
	ROE
	.131
	7.656

	1
	DER
	.382
	2.618

	
	TRANSFORM_PVB
	.793
	1.261


a. Dependent Variable: TRANSFORM_HS

Tabel 4.4 Runs Test

	
	Unstandardized Residual

	Test Valuea
	.00073

	Cases < Test Value
	42

	Cases >= Test Value
	42

	Total Cases
	84

	Number of Runs
	49

	Z
	1.317

	Asymp. Sig. (2- tailed)
	.188


a. Median
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Gambar 4.4

Sumber : data hasil olahan penelitian tahun 2020

Tabel 4.5

Hasil Analisis Regresi Linier Berganda Coefficientsa
	Model
	Unstandardized Coefficients
	Standardized Coefficients
	T
	Sig.

	
	B
	Std. Error
	Beta
	
	

	
	(Constant)
	2.788
	.153
	
	18.260
	.000

	
	ROA
	.005
	.043
	.028
	.109
	.914

	1
	ROE
	.012
	.025
	.124
	.484
	.629

	
	DER
	-.053
	.116
	-.068
	-.453
	.652

	
	TRANSFORM_PVB
	.780
	.166
	.486
	4.688
	.000


a. Dependent Variable: TRANSFORM_HS

Tabel 4.6 Hasil Uji F ANOVAa
	Model
	Sum of

Squares
	Df
	Mean

Square
	F
	Sig.

	
	Regression
	10.336
	4
	2.584
	9.577
	.000b

	1
	Residual
	21.316
	79
	.270
	
	

	
	Total
	31.652
	83
	
	
	


a. Dependent Variable: TRANSFORM_HS

b. Predictors: (Constant), TRANSFORM_PVB, DER, ROA, ROE Sumber : Data hasil olahan Peneliti 2020

Tabel 4.7

Hasil Uji Koefisien Determinasi Model Summaryb
	Model
	R
	R

Square
	Adjusted R

Square
	Std. Error of the

Estimate

	1
	.571a
	.327
	.292
	.51944


a. Predictors: (Constant), TRANSFORM_PVB, DER, ROA, ROE

b. Dependent Variable: TRANSFORM_HS

