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LAMPIRAN 1
Sampel penelitian

No Keterangan Jumlah
Perusahaan yang terdaftar ke dalam 30

1 besar dalam Jakarta Islamic Index 19
minimal 3 kali dari periode 2007-2009
Perusahaan yang mengalami kerugian

2 : (1)
dalam periode pengamatan.

3 Perusahaan dengan data tidak lengkap (2)

Jumlah 17

Daftar Nama Perusahaan

No Kode Nama Perusahaan

1 AALI | Astra Agro Lestari Thk

2 ANTM | Aneka Tambang Thk

3 BMTR | Global Medicom Tbk

4 BUMI | Bumi Resources Tbk

5 ELSA | Elnusa Tbk

6 INCO | International Nickel Indonesia Thk
7 INTP | Indocement Tunggal Prakarsa Thk
8 ITMG | Indo Tambang Raya Megah Tbk

9 KLBF | Kalbe Farma Tbk

10 PTBA | Tambang Batu Bara Bukit Asam Tbk
11 SMGR | Semen Gresik Tbk

12 TINS | Timah Tbk

13 TLKM | Telekomunikasi Indonesia Thk

14 UNSP | Bakrie Sumatra Plantations Thk
15 UNTR | United Tractors Tbk

16 UNVR | Unilever Indonesia Tbhk

17 WIKA | Wijaya Karya Thk
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Statistik Desktriptif

LAMPIRAN 2

87

Maximu Std.
Minimum m Mean Deviation
VACA2007 17 13 1.48 4424 .29987
VACA2008 17 13 1.28 4300 .29799
VACAZ2009 17 A1 73 3271 .14844
VAHU2007 17 1.50 51.07| 11.6141 12.08780
VAHU2008 17 2.63 34.09| 8.8812 8.02268
VAHU2009 17 1.28 36.08| 8.8212 8.39942
STVA2007 17 .34 .98 .7876 .20942
STVA2008 17 .19 1.16 .7982 .20640
STVA2009 17 .22 97 .7876 .18092
V.alld.N 17
(listwise)
Deskriptif Statistik Kinerja Keuangan
N Minimum | Maximum | Mean Std.
Deviation
ROA2007 17 2.08 63.66 18.8812 | 16.52
ROA2008 17 1.17 40.67 16.3947 | 12.93
ROA2009 17 1.74 199.69 25.5859 | 45.88
EPS2007 17 0.04 1670.76 | 285.92 |422.53
EPS2008 17 0.02 1184 291.93 | 392.22
EPS2009 17 0.04 58654 3723.6 | 14160.67
PBV2007 17 0.4 19.2 2.7929 |4.38
PBV2008 17 0.04 2.44 0.5653 | 0.62
PBV2009 17 0.03 0.82 0.3082 |0.22
Valid N
(listwise) 17




LAMPIRAN 3

Hasil Outer model H1 Tahun 2007

WACA 2007

STWA 2007

13

218

a4

2961

k 4

88

EPS 2007

PEY 2007

W8I KIMER.A,
R8s 2007
YaAHL 2007

Outer Weights (Mean, STDEV, T-Values) Tahun 2007

Sample [Sme  [Ocverion  [eror |7 Ststes

(0) (STDEV) (STERR)
iA\?’QéOO? 0.863172|0.742647 0.260546 0.260546  |3.312937
EPS 2007 - |-
> KINERJA 10.996395 -0.736849  |0.622926 0.622926 |1.599540
PBV 2007 -
> KINERJA 1.522576(1.173326 0.821620 0.821620 |1.853139
ROA 2007 -
> KINERJA 0.290410]0.364933 0.282139 0.282139 |1.029313
_S>T\\//2|(2:OO7 0.411062|0.368843 0.188470 0.188470 |2.181051
VAHU 2007 |-
> VAIC 0.443208 -0.288641 |0.475776 0.475776 |0.931547




LAMPIRAN 4

Hasil Outer model H1 2007 Setelah Eliminasi

WACH 2007

STYA 2007

g35

WA

12519

[
-

10.

g1

HIMERLA

89

EPS 2007

PEY 2007

Outer Weights (Mean, STDEV, T-Values) Setelah Eliminasi Tahun 2007

Standard

Standard

Original Sample Deviation |Error T Statistics
Sample (O) [Mean (M) (STDEV) |(STERR) (|O/STERRY])
Z’\*/iIACZOW' 1.026705  [1.025526 [0.012247 |0.012247 |83.835421
EPS 2007 >
ool 7 1.0.963971  |0.950837 [0.004086 [0.094086 |10.245634
PBV 2007 >
ey 1666487  |1.658585 [0.068635 |0.068635 |24.280542
STVA 2007 -1 500833 [-0.103121 [0.055379 |0.055379 |1.820782

> VAIC




LAMPIRAN 5

Hasil Outer model Tahun 2008

WACA 2003

W AHL 2005

0.905

HIMERJA KELA...

Outer Weights (Mean, STDEV, T-Values) Tahun 2008

90

EPS 2003

ROns, 2005

Original Standard |Standard -
Sample '\S/Iirgrﬁ)l(eM) Deviation |Error aglg'tlli:tgls?p
(0) (STDEV) |(STERR)

xﬁf:cA 2008 -> 14 265863]0.349401 [0.499656 |0.499656 [0.532002

EPS 2008 -> _

KINERJA 1.031974 0.834661 |0.834661 [1.236399

AN 0.121829

PBV 2008 ->

KINERJA 1.000763]0.196161 |0.835824 |0.835824 |1.197337

KEUANGAN

ROA 2008 -> |

KINERJA 0.385718 |0.679155 |0.679155 |0.933026

aay  |0-633669

STVA 2008 > |-

oAl 46045 |0-092460 [0.456842 [0.456842 1.027611

VAHU 2008 -> ;

A 0.905060 |7 10, [0.701056 [0.701056 |1.290995




LAMPIRAN 6

Hasil Outer model Tahun 2008 Setelah Eliminasi

ST 2005

WAHU 2005

1.592

KIMER.J& KELIA...

91

EP= 2005

PBEY 2005

Outer Weights (Mean, STDEV, T-Values) Setelah Eliminasi Tahun 2008

Original Standard |Standard -
Sample I\S/Iaegrﬁ)lfM) Deviation |Error aggggén
(O) (STDEV) [(STERR)
EPS 2008 ->
KINERJA 0.683795 0.661155 [0.226971 |0.226971 |3.012700
KEUANGAN
PBV 2008 ->
KINERJA 1.067549 [0.971439 |0.418323 |0.418323 |2.551974
KEUANGAN
STVA 2008 -> VAIC ]0.625593 0579044 0.273923 |0.273923 |2.283826
VAHU 2008 -> VAIC [0.922707 |0.866419 |0.304049 [0.304049 |3.034726




LAMPIRAN 7

Hasil Outer model H1 Tahun 2009

WACS 200

ST 2009

MaHL 2009

17.952

KIMERLJE KEL...

Outer Weights (Mean, STDEV, T-Values) Tahun 2009

92

EPS 2003

PBE 2009

RO 20039

Original Standard |Standard -
Sample I\S/Iaérgrpl)l(eM) Deviation |Error aggggép
(0) (STDEV) |(STERR)
xﬁl%’* 2009 -> {1 792314]0.789479 |0.081661 |0.081661 |9.702518
EPS 2009 ->
KINERJA 0.2735250.260233 |0.134051 |0.134051 |2.040462
KEUANGAN
PBV 2009 > | _
KINERJA 0.115701 [0.115701 |5.023252
ey |0581196(0.587419
ROA 2009 ->
KINERJA 0.5763510.581991 |0.069881 |0.069881 |8.247647
KEUANGAN
STVA 2009 > |- }
oAl 006450 | 0.00805g |0-058228 [0.058228 0.110770
¥ﬁfc';u 2009 -> {4 778594 [0.772189 |0.107991 [0.107991 |7.200825




LAMPIRAN 8

Hasil Outer model H1 Tahun 2009 Setelah Eliminasi

WACH 200

WaHU 2009

WAIC

13.652

KIMERLJE KELL...

93

EPS 2009

PEY 2009

ROA 2009

Outer Weights (Mean, STDEV, T-Values) Tahun 2009 Setelah Eliminasi

Original Standard Standard -
Sample I\SAZEEI?M) Deviation Error g;?#gg;l)
(0) (STDEV)  |(STERR)
xﬁlccAzoog > 10790185 |0.784299 [0.078030 |0.078030 [10.126616
EPS 2009 ->
KINERJA 0571808 |0.274288 |0.1209898 |0.120808 |[2.092471
KEUANGAN
PBV 2009 -> _
KINERJA -0.582122 0118170 |0.118170 |4.926148
A AN 0.583270
ROA 2009 ->
KINERJA 0577489 |0.571076 |0.069305 |0.069305 |8.332586
KEUANGAN
Wc';u 2009 -> |4 774340 |0.782561 |0.084834 |0.084834 |0.127755




LAMPIRAN 9

Hasil Outer model H2&H3 Tahun 2007-2008

WA A 2007

Outer Weights (Mean, STDEV, T-Values) Tahun 2007-2008

EFS 2005
PBEY 2005
ROL 2005

94

Original

Standard

Standard

Sample azrgﬁl(ew Deviation |Error a(§/§$§3|3|)
(0) (STDEV) [(STERR)
VACA 2007 -> VAIC ]0.349328 |0.315766 |0.190885 |0.190885 |1.830043
EPS 2008 ->
KINERJA -0.754318 [-0.596447]0.430632 |0.430632 |1.751655
KEUANGAN
PBV 2008 ->
KINERJA 0.506476 |0.498367 [0.263222 |0.263222 |1.924140
KEUANGAN
ROA 2008 ->
KINERJA 0.675360 |0.545597 |0.378294 |0.378294 |1.785277
KEUANGAN
RSTAVA -> ROGIC |-0.727955 [-0.577091]0.371188 |0.371188 [1.961151
RVACA -> ROGIC 0.199411 |0.271760 |0.326252 |0.326252 |0.611218
RVAHU -> ROGIC 0.571152 |0.421993 |0.330125 |0.330125 |1.730107
STVA 2007 -> VAIC |0.575515 |0.564223 |0.319616 |0.319616 |1.800648
VAHU 2007 -> VAIC [0.337378 |0.289956 |0.282836 [0.282836 |1.192840
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LAMPIRAN 10

Hasil Outer model H2&H3 Tahun 2007-2008 Setelah Eliminasi

WACS Z007F

FPB* 2005

RoA, 2008

Outer Weights (Mean, STDEV, T-Values) Tahun 2007-2008 Setelah

Eliminasi

(0) Mean (M) (STDEV) |(STERR) (|O/STERR])
VACA 2007 -> VAIC |0.301910 |0.293640 |0.105223 10.105223 |2.869241
EPS 2008 -> ) )
KINERJA 0.146014 |0.146014 |5.050372
KEUANGAN 0.737424 |0.699358
PBV 2008 ->
KINERJA 0.512449 |0.525585 |0.151104 |0.151104 |3.391354
KEUANGAN
ROA 2008 ->
KINERJA 0.697055 |0.661196 |0.160442 |0.160442 |4.344585
KEUANGAN
RSTAVA -> ROGIC 0.661550 |0.570145 0.313101 |0.313101 |2.112894
RVAHU -> ROGIC ]0.639410 |0.631393|0.236377 |0.236377 |2.705041
STVA 2007 -> VAIC |0.864191 [0.862545 |0.069990 |0.069990 |12.347310




LAMPIRAN 11

Hasil Outer model H2&H3 Tahun 2008-2009

WaACA 2008
ST & 2003
WAHL 2008

RETAW A2
R B A2
R4 AHLZ2

KIMER.J& KELL...

Outer Weights (Mean, STDEV, T-Values) Tahun 2008-2009

96

EPS 2009

PEY 2009

RO& 2009

Original Standard |Standard -
Sample I\S/Iaérgrpl)l(eM) Deviation |Error ag’/tgfllsEtg;l)
(O) (STDEV) |(STERR)
VACA 2008 -> VAIC |0.000906 0.026558 0.167322 10.167322 |0.005413
EPS 2009 ->
KINERJA 1.279228 [1.262371 |{0.072122 |0.072122 |17.736982
KEUANGAN
PBV 2009 ->
KINERJA 0.662894 |0.654866 |0.116204 |0.116204 |5.704587
KEUANGAN
ROA 2009 -> ) )
KINERJA 0.121886 [0.121886 |2.205870
KEUANGAN 0.268864 |0.255315
RSTAVA2 -> ROGIC |1.094114 |0.992221 |0.432207 [0.432207 |2.531460
RVACA2 -> ROGIC 0.741679 |0.647209 0.337451 |0.337451 |2.197887
RVAHU2 -> ROGIC 0.075814 |0.038581 0.172036 [0.172036 |0.440686
STVA 2008 -> VAIC [0.202059 |0.170494 |0.225158 [0.225158 |0.897410
VAHU 2008 -> VAIC [0.937409 [0.931936 [0.089203 |0.089203 |10.508668
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LAMPIRAN 12

Hasil Outer model H2&H3 Tahun 2008-2009 Setelah Eliminasi

EP= 2009
FBY 2009

KIRER:J& KELL..

ROA 2009

Outer Weights (Mean, STDEV, T-Values) Tahun 2008-2009 Setelah

Eliminasi
Saple[32mPIe. [ Deviaion [Eror |7 Statstes
(0) (STDEV) |(STERR)
EPS 2009 >
KINERJA 1.275213 |1.255445 |0.092071 |0.092071 [13.850311
KEUANGAN
PBV 2009 >
KINERJA 0.695292 |0.690985 |0.118259 |0.118259 |5.879424
KEUANGAN
ROA 2009 > _ _
KINERJA 0.117863 |0.117863 [2.227563
A AN 0.262547 |0.254939
RSTAVAZ -> 1.118248 |1.084446 |0.242438 |0.242438 |4.612518
ROGIC
RVACA2 -> ROGIC |1 o oo |% oo [0.245285 |0.245285 |3.064654
VAHU 2008 -> VAIC | 1.000000 |1.000000 |0.000000
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LAMPIRAN 13

Nilai R-Square
R-Square
Variabel Hipotesis 1 Hipotesis 2 dan Hipotesis 3
2007 2008 2009 2007-2008 2008-2009
VAIC : : . - -
eon oo | 0466 | 0.204 | 0474 | 0452 0.209

Path Coefficients (Mean, STDEV, T-Values) Tahun 2007

Original |Sample |Standard |Standard T Statisti
e tatistics
Sample |Mean Deviation |Error (|O/STERR))
(O) (M) (STDEV) |(STERR)
VAIC ->
KINERJA 0.668561 |0.661424(0.053405 [0.053405 [12.518619
KEUANGAN
Path Coefficients (Mean, STDEV, T-Values) Tahun 2008
Qe Jsampie [Sincers [ 7 sisics
P IMean (M) (|O/STERR])

(0) (STDEV) [(STERR)

VAIC ->
KINERJA 0.516916
KEUANGAN

0.456062 0.27327110.273271 |1.891589




LAMPIRAN 14

Path Coefficients (Mean, STDEV, T-Values) Tahun 2009
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Original Standard |Standard -
Sample I\S/laergrﬁ)l(eM) Deviation |Error ag/?'tllsEtngsq)
(0) (STDEV) |(STERR)

VAIC ->

KINERJA 0.775910 |0.775283 |0.041599 |0.041599 |[18.651941

KEUANGAN

Path Coefficients (Mean, STDEV, T-Values) Tahun 2007-2008

Original Standard |Standard -
Sample I\SAZEEI?M) Deviation |Error g;tsa_tllgg;l)
(O) (STDEV) |(STERR)

ROGIC ->

KINERJA 0.347484 10.327777 |10.116047 |0.116047 |2.994333

KEUANGAN

VAIC -> KINERJA -

KEUANGAN 0.648689 0.652192 0.050437 |10.050437 |12.861399

Path Coefficients (Mean, STDEV, T-Values) Tahun 2008-2009

Original |Sample |Standard |Standard -
S T Statistics

Sample |Mean Deviation |Error (|O/STERR))
(O) (M) (STDEV) |(STERR)

ROGIC -> ]

KINERJA 0.511541 0.130456 |0.130456 |3.921180

KEUANGAN 0.507837

VAIC -> KINERJA -

KEUANGAN 0.339900 0327839 0.062916 |0.062916 |5.402418




