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Lampiran 01: Data Bank IDX30 Listing Bursa Efek Indonesia Periode 2017-2022
(Data Masih Skala Ordinal diperlukan Konversi Ke Skala Interval)

EMITEN | TAHUN PROBABILITAS GCG CSR PER DER
BBCA 2017 0,2723 5,0000 5,0000 0,0468 0,2316
BBCA 2018 0,2700 5,0000 5,0000 0,0453 0,2572
BBCA 2019 0,2703 5,0000 5,0000 0,0428 0,2686
BBCA 2020 0,2777 5,0000 5,0000 0,0482 0,3109
BBCA 2021 0,2530 5,0000 5,0000 0,0508 0,3019
BBCA 2022 0,2377 5,0000 5,0000 0,2643 0,4915
BBNI 2017 0,2977 5,0000 5,0000 0,0603 0,1291
BBNI 2018 0,2970 5,0000 5,0000 0,0633 0,1121
BBNI 2019 0,2987 5,0000 5,0000 0,0576 0,0911
BBNI 2020 0,3223 5,0000 5,0000 0,0690 0,3581
BBNI 2021 0,3100 5,0000 5,0000 0,6630 0,1218
BBNI 2022 0,2917 5,0000 5,0000 0,0929 0,0635
BBTN 2017 0,3396 4,0000 4,0000 0,1105 0,1318
BBTN 2018 0,3394 4,0000 4,0000 0,1185 0,0890
BBTN 2019 0,3308 4,0000 4,0000 0,1208 0,9032
BBTN 2020 0,3411 4,0000 4,0000 0,1707 0,1229
BBTN 2021 0,3458 4,0000 4,0000 0,1637 0,0798
BBTN 2022 0,3448 4,0000 4,0000 0,0571 0,1452
BBRI 2017 0,3095 5,0000 5,0000 0,0573 0,1600
BBRI 2018 0,3088 5,0000 5,0000 0,0600 0,1479
BBRI 2019 0,3100 5,0000 5,0000 0,0579 0,1641
BBRI 2020 0,3142 5,0000 5,0000 0,0656 0,3017
BBRI 2021 0,3130 5,0000 5,0000 0,0475 0,2081
BBRI 2022 0,2963 5,0000 5,0000 0,1413 0,8400
BMRI 2017 0,2947 5,0000 5,0000 0,0562 0,1830
BMRI 2018 0,2863 5,0000 5,0000 0,0550 0,1404
BMRI 2019 0,2852 5,0000 5,0000 0,0531 0,1307
BMRI 2020 0,3034 5,0000 5,0000 0,0638 0,1801
BMRI 2021 0,2868 5,0000 5,0000 0,0677 0,1232
BMRI 2022 0,2776 5,0000 5,0000 0,1150 0,0690
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Lampiran 02: Halaman Awal Eviews

File Edit Object View Proc Quick Options Add-ins Window Help

Command o x

Workfile: EVEIWS 30 LALA MM UKI - (c:\users\public\documentsiev... | = |[ = |[ &2 |
[ViewlProclObject}_l‘{Sa\relSnapshot[FreezelDetails+!-l5huwIFe’ichIStoleIDeleteIGeanSa

Range: 2017 2022x30 — 180 0bs Filter; *
Sample: 2017 2022 — 180 obs Order: Name
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Lampiran 03 : Hasil Uji Choa

@ Equation: UNTITLED Workfile: DATASET:Datas.. — @& | 2 |
View Proc Object| |Print Mame | Freeze | | Estimate Forecast | Stats | Resids
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Fedundant Fixed Effzcts Tests
[Equation: Untitled
[Test cross-secton fxed sffzcts

|- ross-section fixed effects test eguation:
ICependent Variable: PROFITABILITAS
Pethod: Pansl Least Squarss

Diate: 06/20024 Time: 23:21

Fenods included: &

foross-sections mcluded: 5

[Total panel (balanced) observations: 20

|=fects Test Siatistic d.f. Prob
foross-zection F 4 341688 25,135 2.00aq
|oross-section Chi-square 104 430883 25 10.00a4

\anabls Coefficient Std. Emor -Siatistic Prob

C 2835355 0.152000 4203224 L

GCG 0042523 0.003887 5714753 D00

CER 0.245538 0.011881 21.08057 REK L

FER 08T 0.030208 0193201 02423

DER 0. 0@0EEE 0017578 1.138345 0.2454

~-=quarsd 05858032 Mean dependsnt var 3005 557

12 diusted R-sguared 0612831 5.0. dependsnt var 271.8581

5 E. of regression 1888570  Akaike info crierion 13.44447

ISum sguared resid 8283231 Schwarz criterion 13 83131

o likethood -187.8872 Hannan-Cuinn critsr. 13.50429
Ciurbin-VWatson siat 0432742
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Lampiran 04: Hasil Uji Hausman
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Correlated Random Effects - Hausman Test
Egustion: Untitied
Test cross-z=ction random effects

cf S ] ':hl'Sﬂ hi-Sn 4 ek,
Test Summary Stafisiic Chi-Bg. d.f oh.
Cross-secton random 19 827404 4 2.0000
Cross-section random effecis test comparisons
‘\fariatle Frzed Random WariDaf.) Prob
GG 0.202753 0.13040% 0.0a5297 03194
C5SR 0.110834 0188121 0.002753 02924
PER 0.142254 0.001310 0.000042 0.01e3
DER 0.27017 0.1208a808 0.00a3395 0.0004
Crozs-zection random effects test equation
Dependent Wariable: PROFITABILITAS
‘iethod: Pansl Least Squarss
Ciate- 0820024 Time: 23:42
Sample: 2017 2022
“ericds mcluded: §
Cross-sections included: &
Taotal panel tzlanced) ocbservations: 20
‘Wansoke Coefficient Sid. Error t-Ziatistc Prob.
C 2.839385 152000 4 ZR322 0.DDN
GGG 0.045522 0.0085867 5714788 020D
C5SR 0.245583 0.011661 2106057 02000
PER 0.035337 G.030205 0.183231 05453
DER 0.020323 0.017578 1.185345 02454
Effects Speciication
Cross-section fimed {dumrmy variables)
R-zgusnsd 01.521578 Mean depsndent var 2.017257
Ldjusted R-sguared 0412525 5.0 dependent var 1132325
Z.E. of regression 0101808 &kaike info craerion 1.561303
Sum squared resid 1.4008535 Schwarz critenion 0.066783
Lo likedihood 1831815 Hannan-Cuinn criter 1.320307
F-zigtishic 4 782840 Durbin-YWatson skt IE25204
Frob{F-s1atistic) 0000000
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Lampiran 05.Hasil Uji LM

e
Atemates Dvpotheses: Tweo-sided (Breuscs-Faosn) and ons-sded (2l othars) shematses

Test Hypothasis
Cross-sechon Time Baoin
174 5908 2/071 177, 1877
{0,0000) 0, 108 10,0000
5, 318008 8. 14058 8172284
(D00 1 (0. 000
4 BI26= T o030 2200043
(0.DD0m = (0L DNODET
B.Eazol 1 830aFs E Q2024
(00000 - [l nle g
B 24200 =1.838458 T Sa200
(D000 - 0.o000
510. 1854
= D.an
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Lagrangs Muliplier Tests for Random Effects
Mull rypotheses: Mo effects

Aliematve hypotheses: Two-sided (Breusch-Fagan) and one-sided [zl others] stematives

Test Hypothesis

Cross-s2ction Time Bty

Brausch-Fagan 174,5908 28071 177,197
{0,000} {0, 10a4} {0,0000]

Honda 5§.3190a4 f§.14058 51.722a0
(0.0000) 1 (0.0000]

Hing-1u 432263
(00030

Sfandardized Honds 254280
(D. 0003
Sfandardized King-¥u 8.54291]

I
|
(0.00073

Pl

Gounenoux, et al.*

“hxed chi-sguars asymotobic critizal values:
1% 7.23%

5% 4321

10% 2.852

1.001310

1.5:35454

-1.3:38454

PR
2. 200044

6.0:2024
(0.00001
758294
(0.0000]
£16.1855
(= 0.01]
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Lampiran 06:

Hasil Uji Random Effect Model (REM)
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Cormelsied Random Effsdts - Fsusman Teat
Eauation Limited
TRES ancEs-Eechon randem cfeos

Teest Summary o CiSe df .
Cross-s=con random 15527484 4 G

Crocs-sacton random afiecs ot compansons

= -
Variabie Fized Racdiory
e ) 0.7 9120400
CER o rroE3e ‘R o]
PER D.142338 0.801310
DER 0277 0.128808
Cross-seshon random efecs ies equaton
Dependert Variable: PROFITABILITAS
Wathod: Faned Lagsr Sgusnes
DCate 00204 T 549
Sample: 2017 2222
FPenods nciuded: B
Cross-sedlions inchrded: 5
Tordi panel {alsnded) sbtarvaions: 30
Vanzble CoeFoient Iz Eror =Orarsie S
[ 493823 SR 3] L [Jreas
EIE 008a538 C OOy S TS [ Ju oy
CER 02e5802 & B pall. ron 35500
FER 0.008837 8 D30a0E R ] W 245
CER 5.320835 B E1TTE ! 15554 [ P
Effects SoecScmor
Cross-eacoon fagd (dummry sanablas
[Feea=s GEC157E Wiean eomncest ui TG ITE
S R-souarad F417500 30 cenesgent v k=
S.E. of mgrasson A0S Akaks mic cofmman
Sum sguared resid §.ALEESE Schwmz crieron
Lony lkefheod TELIENE Hannan-Qurr cide-
TasiatEtic 4 TEZEAD Durkie-dstscr s
e  Eooeen
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Lampiran 07.Hasil Uji Asumsi Klasik:
1. Hasil Uji Normalitas Data

Senes: Sandadked Feslduak
i Sample 2017 022
5] Cosenations 30
5 ] Mezn 12043
. MedBn 2352455
1 —— M mum 3425190
3 | MinmEn  -4ET.0153
Si. Dex 1TE01EE
2 — Skewness  -0607110
4 Kurosk 3573EE
o | | JaraeEer  ZIS4TAI
=00 -0 30 200 -¥0 0 100 200 300 M0 | peeeene 0323883

2. Hasil Uji Multikolinearitas Data

A e Infiation Faciors
Dats: 08/21:424 Tirms: 0513
Sample: 30
Included obssrvations: 30
Cosficient Uncentered Centered
\fariance WIF WiF
GCG 10472 0.2531 RIEERR
CER 1.3183 0.87E3 28638
PER 0a11 00814 0.05871
LED 0 3749 [ W e o205 |

3. Hasil Uji Heteroskedastisitas Data

Dependent Wariable: Ab={RES 1)
EGLS {Cross-s=ction waighis)
21124 Time: 08:23

Cross-sections included: 5§
Taots! panel [bslanced) chsemnations: 30
Warisbls Coefficient  Std. Emor t-Statistic Frob
[ 24.0121 S0.8TE1 24.0811 d.0000
GCG 0. 00045 2.0155 0.0614
CSR 0.0507 22114 0.0vo0
FER 31832 0.0581
DER 2.9018 2.0533
H-zqusrad 0,2745
Adiusted R-squared 02,1834
Z.E. of regression 0,337
Zum squared resid 1.7802 Schwarz criterk 01844
Lo lik o 1.2435  Hannan-Quinn critsr. 20,2792
10,4548  Durbin-WWatson stst 25102
07152
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