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Lampiran 2 Tabulasi Data

100

Kode Tahun | PROPER CSR ROA DER X1Z X2z
ANTM 2022 4 0,9573 | 0,136 | 0,4186 | 1,6743 | 0,4007
ANTM 2023 5 0,9658 | 0,0718 | 0,3750 | 1,8748 | 0,3621
ANTM 2024 5 0,9658 0,0865 | 0,3827 | 1,9136 | 0,3696
DSNG 2022 3 0,7949 0,0786 | 0,5116 | 1,5349 | 0,4067
DSNG 2023 3 0,7949 | 0,0520 | 0,8199 | 24598 | 0,6518
DSNG 2024 3 0,7949 | 0,0655 | 0,7593 | 22779 | 0,6036
ICBP 2022 3 0,6838 | 0,0496 | 1,0063 | 3,0188 | 0,6880
ICBP 2023 4 0,6838 | 0,0739 | 0,9204 | 3,6818 | 0,6294
ICBP 2024 4 0,6923 | 0,0672 | 0,8800 | 3,5199 | 0,6092
INDF 2022 3 0,7009 0,0509 | 0,9272 | 2,7817 | 0,6499
INDF 2023 4 0,7094 | 0,0616 | 0,8572 | 34290 | 0,6081
INDF 2024 4 0,7094 | 0,0648 | 0,8507 | 3,4029 | 0,6035
INTP 2022 4 0,6838 | 0,0717 | 0,3138 | 1,2550 | 0,2145
INTP 2023 4 0,7521 0,0658 | 0,4139 | 1,6558 | 0,3113
INTP 2024 4 0,7692 | 0,0660 | 0,3756 | 1,5023 | 0,2889
JPFA 2022 3 0,6410 | 0,0456 | 1,3941 | 41823 | 0,8937
JPFA 2023 3 0,7521 0,0277 | 1,4076 | 4,2229 | 1,0587
JPFA 2024 3 0,7436 0,0927 | 1,0918 | 32754 | 0,8118
KLBF 2022 4 0,6923 | 0,1266 | 0,2328 | 0,9312 | 0,1612
KLBF 2023 5 0,7350 0,1027 | 0,1703 | 0,8515 | 0,1252
KLBF 2024 4 0,7436 | 0,1103 | 0,1968 | 0,7872 | 0,1463
SMGR 2022 4 0,6581 0,0301 | 0,7043 | 2,8172 | 0,4635
SMGR 2023 4 0,6838 0,0281 | 0,6646 | 26585 | 0,4544
SMGR 2024 4 0,8034 0,0100 | 0,5514 | 22055 | 0,4430
UNVR 2022 3 0,6752 0,2929 | 3,5827 | 10,7480 | 2,4191
UNVR 2023 3 0,8120 | 0,2881 | 3,9284 | 11,7852 | 3,1897
UNVR 2024 3 0,8120 | 0,2099 | 6,4659 | 19,3977 | 5,2501
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Lampiran 3 Hasil Olah Data Eviews

STATISTIK DESKRIPTIF

ROA PROPER CSR DER
Mean 0.089050 3.703704 0.755935 1.118628
Median 0.067162 4.000000 0.743590 0.759307
Maximum 0.292866 5.000000 0.965812 6.465892
Minimum 0.010023 3.000000 0.641026 0.170309
Std. Dev. 0.069696 0.668800 0.089495 1.388228
Skewness 1.933047 0.398268 1.197926 2.704503
Kurtosis 6.098909 2.249604 3.750384 9.905440
Jarque-Bera 27.61866 1.347258 7.091081 86.56025
Probability 0.000001 0.509855 0.028853 0.000000
Sum 2.404361 100.0000 20.41026 30.20295
Sum Sq. Dev. 0.126294 11.62963 0.208245 50.10662
Observations 27 27 27 27
MODEL CEM
Variable Coefficient Std. Error t-Statistic Prob.
C 0.015092 0.022845 0.660625 0.5154
PROPER 0.010505 0.013933 0.753941 0.4585
CSR 0.082245 0.024115 3.410554 0.0024
DER -0.001616 0.001728  -0.935487 0.3593
R-squared 0.446468 Mean dependent var 0.089048
Adjusted R-squared 0.374268 S.D.dependentvar 0.013306
S.E. of regression 0.010525 Akaike info criterion -6.134080
Sum squared resid 0.002548 Schwarzcriterion -5.942104
Log likelihood 86.81008 Hannan-Quinn criter. -6.076995
F-statistic 6.183788 Durbin-Watson stat 1.565457
Prob(F-statistic) 0.003075
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MODEL FEM
Variable Coefficient Std. Error t-Statistic Prob.
C 0.010245 0.063565 0.161173 0.8741
PROPER 0.003508 0.026362 0.133061 0.8959
CSR 0.099270 0.068913 1.440515 0.1703
DER -0.000695 0.005920 -0.117409 0.9081

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.602302 Mean dependent var 0.089048
Adjusted R-squared 0.310657 S.D.dependentvar 0.013306
S.E. of regression 0.011048 Akaike info criterion -5.872113
Sum squared resid 0.001831 Schwarzcriterion -5.296186
Log likelihood 91.27353 Hannan-Quinn criter. -5.700860
F-statistic 2.065187 Durbin-Watson stat 2.123980

Prob(F-statistic) 0.095767

MODEL REM
Variable Coefficient Std. Error t-Statistic Prob.
C 0.015204 0.025306 0.600795 0.5539
PROPER 0.010203 0.015234 0.669774 0.5097
CSR 0.082634 0.026640 3.101935 0.0050
DER -0.001631 0.001909 -0.854119 0.4018
Effects Specification
S.D. Rho
Cross-section random 0.002397 0.0450
Idiosyncratic random 0.011048 0.9550
Weighted Statistics

R-squared 0.429207 Mean dependentvar 0.083355
Adjusted R-squared 0.354756 S.D.dependentvar 0.012878
S.E. of regression 0.010344 Sum squared resid 0.002461
F-statistic 5.764942 Durbin-Watson stat 1.619053

Prob(F-statistic) 0.004305
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uUJI CHOW
Effects Test Statistic d.f. Prob.
Cross-section F 0.734699 (8,15) 0.6609
Cross-section Chi-square 8.926906 8 0.3485
UJI LM
Test Hypothesis
Cross-section Time Both
Breusch-Pagan 0.202272 0.082346 0.284617
(0.6529) (0.7741) (0.5937)
Honda -0.449746 -0.286959 -0.520930
(0.6736) (0.6129) (0.6988)
King-Wu -0.449746 -0.286959 -0.457797
(0.6736) (0.6129) (0.6765)
Standardized Honda 0.265099 0.037741 -3.125637
(0.3955) (0.4849) (0.9991)
Standardized King-Wu 0.265099 0.037741 -2.616861
(0.3955) (0.4849) (0.9956)
Gourieroux, et al. - -- 0.000000
(1.0000)
MODEL REGRESI 1
Variable Coefficient Std. Error t-Statistic Prob.
C 0.005420 0.020319 0.266754 0.7919
PROPER 0.017001 0.012048 1411117 0.1710
CSR 0.081529 0.024040 3.391401 0.0024
R-squared 0.425407 Mean dependent var 0.089048
Adjusted R-squared 0.377524 S.D.dependentvar 0.013306
S.E. of regression 0.010498 Akaike info criterion -6.170811
Sum squared resid 0.002645 Schwarzcriterion -6.026829
yod 86.30594 Hannan-Quinn criter. -6.127997
8.884337 Durbin-Watson stat 1.545167
tistic) 0.001295
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MODEL REGRESI 2

Variable Coefficient Std. Error t-Statistic Prob.
C 0.043107 0.025383 1.698309 0.1042
PROPER -0.028095 0.020529  -1.368530 0.1856

CSR 0.101590 0.029050 3.497075 0.0021
DER -0.085975 0.037910 -2.267891 0.0340

xX1Z 0.079785 0.032562 2450233 0.0231

X2z -0.004956 0.020371 -0.243284 0.8101
R-squared 0.569666 Mean dependent var 0.089048
Adjusted R-squared 0.467205 S.D.dependentvar 0.013306
S.E. of regression 0.009712 Akaike info criterion -6.237689
Sum squared resid 0.001981 Schwarzcriterion -5.949725
Log likelihood 90.20880 Hannan-Quinn criter. -6.152062
F-statistic 5.559860 Durbin-Watson stat 1.982225

Prob(F-statistic) 0.002049

UJI NORMALITAS

9
Series: Residuals
8 Sample 2022 2048
7 Observations 27
6
Mean 3.98e-18
5 Median 7.91e-05
4 Maximum 0.008803
Minimum -0.010973
3 Std. Dev. 0.005010
2 Skewness -0.179845
1 .. . Kurtosis 2.742257
» IR

Jarque-Bera 0.220285
Probability 0.895707

-0.010 -0.005 0.000 0.005 0.010
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UJI AUTOKORELASI

Variable Coefficient Std. Error t-Statistic Prob.
C 0.015092 0.022845 0.660625 0.5154
PROPER 0.010505 0.013933 0.753941 0.4585
CSR 0.082245 0.024115 3.410554 0.0024
DER -0.001616 0.001728  -0.935487 0.3593
R-squared 0.446468 Mean dependentvar 0.089048
Adjusted R-squared 0.374268 S.D.dependentvar 0.013306
S.E. of regression 0.010525 Akaike info criterion -6.134080
Sum squared resid 0.002548 Schwarzcriterion -5.942104
Log likelihood 86.81008 Hannan-Quinn criter. -6.076995
F-statistic 6.183788 Durbin-Watson stat 1.565457
Prob(F-statistic) 0.003075
UJI MULTIKOLINEARITAS
PROPER CSR DER
PROPER  1.000000 0.290291 -0.508673
CSR 0.290291 1.000000 -0.121515
DER -0.508673 -0.121515 1.000000
UJI HETEROSKEDASTISITAS
F-statistic 1.053354 Prob. F(3,23) 0.3880
Obs*R-squared 3.261524 Prob. Chi-Square(3) 0.3530
Scaled explained SS 4164277 Prob. Chi-Square(3) 0.2443
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