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Lampiran 01. Populasi Penelitian 

  No Kode  Nama Saham 

1 ADHI Adhi Karya (Persero) Tbk. 

2 AUTO Astra Otoparts Tbk. 

3 BBCA Bank Central Asia Tbk. 

4 BBNI Bank Negara Indonesia (Persero) Tbk. 

5 BBRI Bank Rakyat Indonesia (Persero) Tbk. 

6 BBTN Bank Tabungan Negara (Persero) Tbk. 

7 BMRI Bank Mandiri (Persero) Tbk. 

8 BSDE Bumi Serpong Damai Tbk. 

9 DSNG Dharma Satya Nusantara Tbk. 

10 INCO Vale Indonesia Tbk. 

11 INDF Indofood Sukses Makmur Tbk. 

12 INTP Indocement Tunggal Perkasas Tbk. 

13 JSMR Jasa Marga (Persero) Tbk. 

14 KLBF Kalbe Farma Tbk. 

15 LSIP PP London Sumatra Indonesia Tbk. 

16 NISP Bank OCBC NISP Tbk. 

17 PGAS Perusahaan Gas Negara Tbk. 

18 PJAA Pembangunan Jaya Ancol Tbk. 

19 PTPP PP (Persero) Tbk. 

20 SIDO Industri Jamu dan Farmasi Sido Muncul Tbk. 

21 SMGR Semen Indonesia (Persero) Tbk. 

22 TLKM Telekomunikasi Indonesia (Persero) Tbk. 

23 UNTR United Tractors Tbk. 

24 WIKA Wijaya Karya (Persero) Tbk 

25 WSKT Waskita Karya (Persero) Tbk. 
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Lampiran 02. Daftar Sampel Penelitian 

No Kode  Nama Saham 

1 ADHI Adhi Karya (Persero) Tbk. 

2 BBNI Bank Negara Indonesia (Persero) Tbk. 

3 BBRI Bank Rakyat Indonesia (Persero) Tbk. 

4 BBTN Bank Tabungan Negara (Persero) Tbk. 

5 BMRI Bank Mandiri (Persero) Tbk. 

6 JSMR Jasa Marga (Persero) Tbk. 

7 PGAS Perusahaan Gas Negara Tbk 

8 SMGR Semen Indonesia (Persero) Tbk. 

9 TLKM Telekomunikasi Indonesia (Persero) Tbk. 

10 WIKA Wijaya Karya (Persero) Tbk. 

11 WSKT Waskita Karya (Persero) Tbk. 
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Lampiran 03. Data Ukuran Perusahaan BUMN yang tergabung di indeks 

SRI-KEHATI tahun 2019-2021 

No Kode 
Ukuran Perusahaan 

2019 2020 2021 

1 ADHI 7.4170 
7.4291 

 7.4309 

2 BBNI 8.4710 8.5375 8.5375 

3 BBRI 8.8752 8.9163 8.9633 

4 BBTN 
8.8508 

 

8.9077 

 

8.9272 

 

5 BMRI 9.0521 9.1129 9.1513 

6 JMSR 9.0510 9.0800 9.1200 

7 PGAS 7.9465 7.9847 7.9832 

8 SMGR 7.3002 7.3624 7.4011 

9 TLKM 10.8987 10.9160 10.9986 

10 WIKA 13.2205 13.2588 13.3067 

11 WKST 7.6908 7.7057 7.9020 
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Lampiran 04. Data Good Corporate Governance BUMN yang tergabung di 

indeks SRI-KEHATI tahun 2019-2021 

No Kode 

Good Corporate Governance 

Dewan Direksi Komite Audit 
Komisaris 

Independen 

2019 2020 2021 2019 2020 2021 2019 2020 2021 

1 ADHI 9 9 9 4 4 4 3 3 4 

2 BBNI 10 12 12 4 4 5 5 5 5 

3 BBRI 12 12 12 9 8 8 4 5 6 

4 BBTN 8 7 9 4 4 2 2 2 2 

5 BMRI 12 12 12 7 7 7 3 4 4 

6 JMSR 6 6 6 6 4 5 2 1 2 

7 PGAS 6 6 6 5 5 5 2 3 3 

8 SMGR 7 7 6 4 4 3 2 2 2 

9 TLKM 9 9 9 5 7 6 3 3 3 

10 WIKA 6 6 6 5 6 4 2 3 3 

11 WKST 6 6 6 3 3 3 3 3 3 
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Lampiran 05. Data Nilai Perusahaan BUMN yang tergabung di indeks SRI-

KEHATI tahun 2019-2021 

No Kode 
Nilai Perusahaan 

2019 2020 2021 

1 ADHI 1.2526 1.1223 1.3364 

2 BBNI 1.6068 1.4601 1.2659 

3 BBRI 1.5445 1.5932 1.7072 

4 BBTN 
1.1180 

 

1.0665 

 

1.0253 

 

5 BMRI 1.2492 
1.2052 

 

1.2357 

6 JMSR 1.1808 1.1324 1.1131 

7 PGAS 1.2245 1.1605 1.1599 

8 SMGR 1.3292 1.6192 1.2602 

9 TLKM 1.3547 1.1318 1.1442 

10 WIKA 4.9314 4.0836 3.9229 

11 WKST 1.6388 1.7010 1.4672 
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Lampiran 06. Hasil Statistik Deskriptif 

Descriptive Statistics 
 N Minimum Maximum Mean Std. Deviation 

KA 33 2.00 9.00 4.9697 1.66742 

DKI 33 1.00 6.00 3.0909 1.15552 

DD 33 6.00 12.00 8.3636 2.43437 

Nilai Perusahaan 33 1.03 4.93 1.5862 .90733 

Ukuran Perusahaan 33 7.30 13.31 9.0214 1.67626 

Valid N (listwise) 33     
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Lampiran 07. Hasil Uji Asumsi Klasik 

1. Uji Normalitas 

 

2. Uji Multikolinearitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) .602 1.308  .460 .649   

KA .171 .245 .123 .697 .491 .651 1.537 

DKI .907 .315 .595 2.882 .008 .477 2.098 

DD 1.387 .418 .678 3.321 .003 .487 2.053 

Ukuran Perusahaan 1.420 .516 .412 2.751 .010 .904 1.106 

a. Dependent Variable: Nilai Perusahaan 

 

3. Uji Heterokedastisitas 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .166 .204  .815 .423 

KA .061 .102 .366 .598 .555 

DKI .036 .221 .243 .162 .872 

DD .002 .017 .085 .115 .909 

Nilai Perusahaan .090 .065 1.456 1.398 .174 

KA.SIZE -.103 .091 -1.156 -1.132 .268 

One-Sample Kolmogorov-Smirnov Test 

 Unstandardized Residual 

N 33 

Normal Parametersa,b Mean .0000000 

Std. Deviation .09425950 

Most Extreme Differences Absolute .069 

Positive .069 

Negative -.063 

Test Statistic .069 

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. 
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DKI.SIZE -.063 .197 -.680 -.323 .750 

DD.SIZE -.076 .126 -.457 -.602 .552 

a. Dependent Variable: ABS_RES 

 

4. Uji Autokorelasi 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .657a .431 .350 .46928 1.951 

a. Predictors: (Constant), Ukuran Perusahaan , DKI, KA, DD 

b. Dependent Variable: Nilai Perusahaan 
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Lampiran 08. Hasil Uji Analisis Regresi Linear Berganda 

Variables Entered/Removeda 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 DD, KA, DKIb . Enter 

a. Dependent Variable: Nilai Perusahaan 

b. All requested variables entered. 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .527a .277 .203 .51970 1.797 

a. Predictors: (Constant), DD, KA, DKI 

b. Dependent Variable: Nilai Perusahaan 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 3.007 3 1.002 3.711 .023b 

Residual 7.832 29 .270   

Total 10.839 32    

a. Dependent Variable: Nilai Perusahaan 

b. Predictors: (Constant), DD, KA, DKI 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -2.477 .750  -3.302 .003 

KA -.536 .358 -.226 -1.140 -.020 

DKI .848 .348 .556 2.438 .021 

DD 1.505 .460 .736 3.270 .003 

a. Dependent Variable: Nilai Perusahaan 
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Lampiran 09. Hasil Uji Regresi Moderasi 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 11.337 2.297  4.937 .000 

KA .648 .247 .241 2.627 .015 

DKI 1.439 .437 .605 3.293 .003 

DD .673 .113 1.805 5.965 .000 

Ukuran Perusahaan .745 .172 1.376 4.331 .000 

KA.SIZE -.784 .224 -.547 -3.492 .002 

DKI.SIZE 1.251 .396 .832 3.158 .004 

DD.SIZE 5.595 .927 2.096 6.036 .000 

a. Dependent Variable: Nilai Perusahaan 
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Lampiran 10. Hasil Uji Koefisien Determinasi (R2) 

Model Summaryb 

Model R R Square Adjusted R Square 

Std. Error of the 

Estimate 

1 .995a .989 .986 .10664 

a. Predictors: (Constant), DD.SIZE, Ukuran Perusahaan , KA, DKI, KA.SIZE, DKI.SIZE, DD 

b. Dependent Variable: Nilai Perusahaan 
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