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LAMPIRAN

Tabel 4.1 : Data Return On Asset (ROA)

No Kode Tahun
Saham | 2011 | 2012 | 2013 | 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020
1 | INDF 9,13 | 8,06 | 4,38 | 599 | 232 | 641| 585| 3,73 |16,29 | 0,22
2 | MLBI 41,56 | 39,36 | 65,72 | 35,63 | 23,65 | 43,1| 21,8 |30,63|41,63 | 9,82
3 | MYOR 7,33 | 897 | 10,9| 3,98 | 11,02 | 10,75 | 10,93 | 6,26 | 10,71 | 10,60
4 | ROTI 15,27 | 12,38 | 8,67 8,8 10| 9,58| 2,97| 1,63 | 505| 3,78
5 | SKLT 2,79 | 3,19 79| 497| 532| 363| 361| 281 | 568| 5,49
6 | STTP 457 | 597 | 1,12| 1,08| 9,67 | 7,45| 9,22| 7,78 | 5,90 | 18,22
7 | ULTJ 4,65 | 14,6 | 11,56 | 4,29 | 14,78 | 16,74 | 13,72 | 11,14 | 15,67 | 12,56
8 | ADES 8,18 | 21,43 | 12,62 6,14 | 5,03 7,29 | 455 | 4,06 | 8,44 | 14,16
MEAN 11,685 | 14,25 | 15,36 | 8,86 | 10,22 | 13,12 | 9,08 | 8,51 | 13,67 | 9,36
MAX 41,56 | 39,36 | 65,72 | 35,63 | 23,65 | 43,1 | 21,8 | 30,63 | 41,63 | 18,22
MIN 2,79 | 3,19 | 1,12 | 1,08 | 2,32 | 3,63 | 297 | 1,63 | 505| 0,22

Source: www. idx.com

Tabel 4.1 : Price Earning Ratio(PER)

No. Kode Tahun

Saham | 2011 | 2012 | 2013 | 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020

1 | INDF 8,05 | 10,54 | 23,14 | 14,67 | 15,47 | 16,11 | 16,06 | 17,4 | 14,21 | 9,34
2 | MLBI 14,91 | 34,39 | 21,59 | 37,72 | 41,07 | 27,35 | 52,67 | 31,64 27 | 71,31
3 | MYOR 22,58 | 20,64 | 22,32 | 56.17 | 20,94 | 30,72 | 36,51 | 39,94 | 22,97 | 29,46
4 | ROTI 29,03 | 46,83 | 32,67 | 39,93 | 24,21 | 19,88 | 60,7 | 54,13 | 26,78 | 39,2
5 | SKLT 16,18 | 15,61 | 10,65 | 10,29 | 11,48 | 10,63 | 34,79 | 38,28 | 24,72 | 25,42
6 | STTP 21,18 | 18,43 | 17,74 | 30,54 | 19,19 | 30,28 | 25,7 | 18,45 | 12,12 | 19,65
7 | ULt 30,79 | 10,87 | 6,45| 0,39 | 43,4 18,12 | 17,51 | 18,81 | 18,88 | 16,88
8 | ADES 23,03 | 13,58 | 21,2 | 23,94 | 22,26 | 13,91 | 16,9 | 11,4| 7,35| 6,34
MEAN 20,72 | 21,36 | 19,47 | 22,50 | 24,75 | 20,88 | 32,61 | 28,76 | 19,25 | 27,20
MAX 30,79 | 46,83 | 32,67 | 39,93 | 43,40 | 30,72 | 60,70 | 54,13 | 27,00 | 71,31
MIN 8,05 | 10,54 | 6,45| 0,39 | 11,48 | 10,63 | 16,06 | 11,4 | 7,35| 6,34

Source: www. idx.com




Tabel 4.2 : Data Debt to Equity Ratio (DER)
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No. Kode Tahun
Saham | 2011 | 2012 | 2013 | 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020
1 | INDF 0,7 0,74 | 1,04 1,08 | 1,25 0,87 | 0,88 | 0,98 0,7 1,06
2 | MLBI 1,3| 2,49| 08| 303| 1,74| 1,77| 1,36 | 2,12 | 1,52 | 1,02
3 | MYOR 1,72 | 1,71 | 1,47| 1,51| 1,18 | 1,06| 1,03| 1,29 | 0,92 | 0,75
4 | ROTI 0,39 | 1,32 | 1,23 1,23 | 1,28 1,02 | 062 051 051 0,37
5 | SKLT 0,74 | 0,93 | 1,16 1,16 | 1,48 0,92 | 1,07 1,2 | 1,07 0,9
6 | STTP 091, 1,16 | 0,53 0,52 0,9 100| 0,69 | 0,61 | 0,34 | 0,29
7 | ULTJ 0,55| 0,44 0,4 | 39,09 | 0,27 0,21 0,23 | 0,19 | 0,16 0,8
8 | ADES 1,51 | 0,86 | 0,67 0,71 | 0,99 1| 099| 091| 044 | 0,37
MEAN 0,98 | 1,21 | 091| 6,04 | 1,14 | 1336| 0,86 | 0,98| 0,71 | 0,70
MAX 1,72 | 2,49 | 1,47 | 39,09 | 1,74 100 | 1,36 | 2,12 | 1,52 | 1,06
MIN 0,39 | 0,44 0,4 0,52 | 0,27 0,21 0,23| 0,19| 0,16 | 0,29
Source: www. idx.com
Tabel 4.3 : Data Price to Book Value (PBV)
No Kode Tahun
Saham | 2011 | 2012 | 2013 | 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020
1 | INDF 1,28 1,5 1,51 1,45 1,32 1,55 1,43 1,35| 1,28 | 0,76
2 | MLBI 14,26 | 47,27 | 25,6 | 48,67 | 33,32 | 47,54 | 27,06 | 40,24 | 28,5 | 14,26
3 | MYOR 4,51 5 5,9 4,74 5,29 6,38 6,71 7,45 | 4,62 5,38
4 | ROTI 6,16 | 1048 | 056 | 7,76 | 5,66 | 5,97 | 5,39 2,6 2,6 2,61
5 | SKLT 0,79 | 096 | 0,89 1,36 1,48 1,27 | 2,46 | 3,16 | 2,92 2,66
6 | STTP 1,84 | 2,37 | 2,93 48| 4,57 | 3,82 | 4,26 | 3,08| 2,74 | 4,66
7 | ULTJ 2,22 2,29 3996 | 491 | 546| 3,95 3,59 3,32 | 3,43 3,87
8 | ADES 4,74 | 5,42 | 4,46 28| 2,63| 1,64 | 1,28| 1,18| 1,09 | 1,23
MEAN 4,48 9,41 | 10,23 9,56 7,47 9,02 6,52 7,80 | 5,90 4,43
MAX 14,26 | 47,27 | 39,96 | 48,67 | 33,32 | 47,54 | 27,06 | 40,24 | 28,5 | 14,26
MIN 0,79 | 096 | 0,56 1,36 1,32 1,27 1,28 1,18 | 1,09 0,76

Source: www. idx.com
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View Data Transform |Insert Format

Fi E Analyze DirectMarketing Graphs Utilities Add-ons Window Help
L -
SHERANE « » L QO FEPRS H « >
NEW FILE.
& ] Descriptives DATASET NAME DataSetl WINDOW=FRONT.
f Title GET DATA /TYPE=KLSX

fFILE="C:\Users\USER\Documents\sqrt 2022.xlsx"'
/SHEET=name 'Sheetl'

/CELLRENGE=full

/READNEMES=on

- Active Dataset
L& Descriptive Statist

/ASSUMEDSTRWIDTH=32T767.
EXECUIE.

DATASET NAME DataSet2 WINDOW=FRONT.

DESCRIPTIVES VARIABLES=Profitabiitas GrowthOpportunity StrukturModal NilaiPerusahaan
SSTATISTICS=MEAN STDDEV MIN MAX.

= Descriptives

[DataSet2]
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation
Profitabiitas a0 0469041576 8106787280 2.599255480 1.630488481
GrowthOpportunity a0 652449970098 8.444524853 4.734484825 1.332943234
StrukturModal 80 4000000000 10.00000000 1.131466426 1.193456304
MilaiPerusahaan 80 7483314774 6.976388751 2.285908523 1.511055370
Valid M (listwise) 80

Close  Help

X |z | v [Type(asdefined)  sE
Profitabiitas (1.000) 0.000 0.000 Reflective 0.083
Growth_Opportu__|0.000 0.000 0.000 Reflective 0.083
Struktur_Modal 0.000 (1.000)  0.000 Reflective 0.083
Nilai_Perusaha 0.000 0.000 (1.000)  Reflective 0.083

Nofes: Loadings are unrotated and cross-loadings are eblique-rofated. SEs and P values are for loadings. P values < 0.0 are desirable for
reflective indicators.
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Close  Help

Correlations among l.vs. with sq. rts. of AVEs
a | e [z ¥
X1 |(1.000)  0.036 0.061 0.591
|2 0036 (1.000)  -0.067 0.356
z
LY

0.061 -0.067 (1.000) 0.076
0.591 0.356 0.076 (1.000)

Note: Square roots of average variances exiracted (AVEs) shown on diagonal.

P values for correlations

a | ox

X1 |1.000 0.752 0.590
2 0752 1.000 0.554
Tz 0590 0.554 1.000
<0001 0.001 0.503

g1 WarpPLS 7.0 - Late

Close  Help

R-squared
Adj. R-squared

Composite reliab.

Cronbach's alpha

Avg. var. extrac.
Full collin. VIF
Q-squared
Min
Max
Median
Mode
Skewness
Exc. kurtosis

Unimodal-RS Mes
Unimodal-KMV Yes
Normal-JB No
Normal-RIB Mo
Histegram View View View View

Notes: Unimodal-RS = Rohatgi-Székely test of unimodality; Unimodal-KIMV = Klaassen-Mokveld-van Es test of unimodality; Normal-JB = Jarque-Bera test of
normalify; Normal-RJB = robust Jarque-Bera test of normality; click on "View" cell fo see corresponding histogram.




B WarpPLS 7.0 - General SEM analysis result

Close

Help

Last saved: Never (needs to be saved)
Raw data path (directory): C:\Users\USER\Documents\
Raw data file: sqrt 2022.xIsx

Meodel fit and quality indices

Average path coefficient (APC)=0.339, P<0.001

Average R-squared (ARS)=0.476, P<0.001

Average adjusted R-squared (AARS)=0.460, P<0.001

Average block VIF (AVIF)=1.057, acceptable if <= 5§, ideally <= 3.3

Average full collinearity VIF (AFVIF)=1.434, acceptable if <= 5, ideally <= 3.3
Tenenhaus GoF (GoF)=0.690, small >= 0.1, medium >= 0.25, large >= 0.36
Sympson's paradox ratio (SPR)=1.000, acceptable if »>= 0.7, ideally = 1

R-squared contribution ratio (RSCR)=1.000, acceptable if >= 0.9, ideally = 1
Statistical suppression ratio (SSR)=1.000, acceptable if >=0.7

Nonlinear bivariate causality direction ratio (NLBCDR)=0.700, acceptable if >= 0.7

General model elements
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o |

n

o =] = ]

| View Save Close Help

SEM analysis completed. The main results are shown in the graph below. You can now view and save other, more detailed, results.
Choose one of the View or Save menu options above to do so.
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WarpPLS 7.0 - Path coefficients and P wa

Close Help

| FPath coefficients
1 xZ | - w
el
ey
= o086 0. 432
b 05351 0262 0_181
P values
1 | x2 | - w
el
ey
= o215 =0_001
e =0_001 0007 0045
Close Help

* Indirect and total effects =

Indirect effects for paths with 2 segments

x4
x4
K2
rd
hd 0.0186

MNMumber of paths with 2 segments

X1
oty |
Xz
.

hd 1

2 4 hd
-0.088
a2 rd hd

4

P wvalues of indirect effects for paths with 2 segments

1
1
X2
rd
~ 0o.421

2 frad hd

0.130



