LAMPIRAN

1. Daftar perusahaan indeks IDX30 yang mempublikasikan biaya tanggung

jawab sosial lingkungan tahun 2016-2020.

No. Kode Saham 2016 | 2017 | 2018 | 2019 | 2020
1. ADHI v v

 a ADRO v 4 v v v
B. ANTM v v v v
4, BBNI v v v v v
5 BBRI v v % v v
6. BBTN v 7 v
7. BMRI v v v v v
8. CPIN v

9. EXCL v
10. GGRM v 7 v v v
11. INTP v v F § v v
12. ITMG v

13. JPFA v
14. LPKR v

15. LPPF v v v v

16. PGAS v v v v v
17. PPRO v
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18. PTBA 4 4 v

19. PTPP v 4 4

20. PWON v v

21. SCMA v

22. SMGR v v v v v

23. SRIL 4 v v

24. SSMS 4 4

25. TLKM v v v v v

26. TOWR v

27. UNTR v 4 v v v

28. WSBP v

29. WKST v v v v

TOTAL 16 20 18 19 16
2. Statistik Deskriptif
Descriptive Statistics
N Minimum Maximum Mean Std. Deviation

CR 89 ,402 4,902 1,74511 , 786758
DAR 89 ,133 ,890 ,54464 ,206850
TATO 89 ,195 2,000 ,66816 ,390822
ROE 89 ,007 ,408 , 11974 ,075864
EPS 89 ,037 2,215 ,61270 ,433540
CSR 89 ,000 ,012 ,00116 ,002276
ReturnSaham 89 -,509 727 -,01462 ,256985
Valid N (listwise) 89
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3. Uji Normalitas

Tests of Normality

Kolmogorov-Smirnov® Shapiro-Wilk
Statistic df Sig. Statistic df Sig.
Unstandardized ,082 89 ,187 ,974 89 ,068

Residual

a. Lilliefors Significance Correction

4. Uji Multikolinearitas

Coefficients?

Collinearity Statistics

Model Tolerance VIF

1 (_Const_ant)

CR J @asie ||| 1,337
DAR 11 o0 | ||| 2,131
TATO 926 1,080
RDE it . "7 1,146
ERs [/ =73 e’ P
CSR 761 1,314

a. Dependent Variable: ReturnSaham

5. Uji Heteroskedastisitas

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) ,133 ,106 1,265 ,210
CR ,022 ,021 ,129 1,044 ,300
DAR ,010 ,102 ,015 ,098 ,922
TATO -,002 ,038 -,006 -,057 ,954
ROE -,065 ,203 -,037 -,320 ,750
EPS ,046 ,038 ,148 1,223 ,225
CSR -9,721 7,245 -,164 -1,342 ,183

a. Dependent Variable: RES2
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6. Uji Autokorelasi

Model Summary®
Adjusted R Std. Error of the
Model R R Square Square Estimate Durbin-Watson
1 ,445° ,198 ,140 ,238363 2,025

a. Predictors: (Constant), CSR, EPS, ROE, TATO, CR, DAR

b. Dependent Variable: ReturnSaham

7. Uji F/ Simultan

ANOVA?®
Model Sum of Squares df Mean Square F Sig.
1 Regression r 1, 153 Ll o, 6 4192 3,381 ,005°
Residual 4 4659 82 057 L
Total 5,812 88

a. Dependent Variable: ReturnSaham
b. Predictors: (Constant), CSR, EPS, ROE, TATO, CR, DAR

8. Uji T/ Parsial

Coefficients?®

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -,469 ,186 : 2,513 " 014
CR bW 014 ,037/ ,042 367 715
DAR | 378y ,179 ~,304 2,107 ,038
TATO -,091 068 . -139 -1,350 ,181
ROE 1,052 ,359 ,310 2,933 ,004
ERS ,200 ,067 ,337 2,998 ,004
CSR 31,911 12,799 ,283 2,493 ,015

a. Dependent Variable: ReturnSaham
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® 19% Overall Similarity

Top sources found in the following databases:

+ 19% Internet database
« Crossref database
+ 0% Submitted Works database

TOP SOURCES

+ 7% Publications database
+ Crossref Posted Content database

The scurces with the highest number of matches within the submission. Overlapping sources will not be

displayed.
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