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LAMPIRAN 

LAMPIRAN I 

Data Variabel Penelitian 

No 
Kode  

Emiten 
Tahun 

Variabel 

PBV (Y) NIM (X1) PO (X2) LDR (X3) 

1 AGRO 
2017 3.02 3.76 7.2 88.33 

2018 1.51 3.5 5.63 86.75 

2 AGRS 
2017 2.08 3.17 17.13 84.46 

2018 2.25 3.42 16.57 84.68 

3 ARTO 
2017 1.46 4.46 20 72.68 

2018 1.72 4.84 19.2 76.74 

4 BABP 
2017 0.6 3.04 46.09 78.78 

2018 0.79 4.10 44.53 88.64 

5 BACA 
2017 1.1 4.21 54.09 50.61 

2018 1.44 4.2 53.82 51.96 

6 BBCA 
2017 4.1 6.2 43.3 78.22 

2018 4.2 6.1 44.5 81.58 

7 BBHI 
2017 1.03 5.24 19.93 99.74 

2018 1.62 5.17 25.54 94.19 

8 BBKP 
2017 0.54 2.89 40.48 81.34 

2018 0.36 2.83 33.73 86.18 

9 BBMD 
2017 1.87 7.08 10.51 81.02 

2018 1.88 6.41 9.66 86.93 

10 BBNI 
2017 1.83 5.5 40 85.88 

2018 1.58 5.3 39.39 88.76 

11 BBRI 
2017 2.68 7.93 43.25 88.13 

2018 2.57 7.45 42.68 89.57 

12 BBTN 
2017 1.75 4.76 40 103.13 

2018 1.16 4.32 39.39 103.25 

13 BBYB 
2017 2.62 6.87 7.85 94.57 

2018 1.88 5.99 27.38 107.66 

14 BCIC 
2017 0.94 2.41 0.003 88.87 

2018 2.79 2.28 2.84 77.43 
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15 BDMN 2017 1.7 7.03 20.99 93.29 
  2018 1.79 6.22 25.42 94.95 

16 BEKS 
2017 4.07 3.07 42.53 91.95 

2018 4.67 1.96 40.14 82.86 

17 BGTG 
2017 0.83 5.61 49.59 85.55 

2018 0.79 5.39 49.08 87.81 

18 BINA 
2017 4.72 4.48 8.19 77.61 

2018 3.16 4.55 9.2 69.28 

19 BJBR 
2017 2.3 6.76 49.35 87.27 

2018 1.74 6.37 48.02 91.89 

20 BJTM 
2017 1.36 6.68 20.15 79.69 

2018 1.26 6.37 48.23 66.57 

21 BKSW 
2017 1.02 1.22 9.04 70.37 

2018 0.97 1.73 6.58 72.59 

22 BMAS 
2017 1.5 4.95 17.32 97.14 

2018 1.4 4.75 8.76 100.87 

23 BMRI 
2017 2.2 5.63 40 88.11 

2018 1.95 5.52 39.39 96.74 

24 BNBA 
2017 0.47 4.81 9.1 82.10 

2018 0.46 4.45 8.17 84.26 

25 BNGA 
2017 0.92 5.45 8.52 94.67 

2018 0.6 4.96 7.59 96.12 

26 BNII 
2017 0.86 4.49 2.71 88.12 

2018 0.66 4.35 1.6 96.46 

27 BNLI 
2017 0.81 3.99 10.88 87.54 

2018 0.8 4.11 9.98 90.08 

28 BSIM 
2017 2.86 6.46 41.17 80.57 

2018 1.67 7.61 38.51 84.24 

29 BSWD 
2017 1.67 3.39 3.33 67.78 

2018 2.09 3.84 5.05 99.48 

30 BTPN 
2017 0.84 9.32 36.2 96.62 

2018 1.08 8.61 39.5 96.25 

31 BVIC 
2017 0.71 2.13 29.1 70.25 

2018 0.59 1.82 25.24 73.61 

32 DNAR 
2017 1.38 4.07 22.22 69.57 

2018 1.33 4.2 21.84 69.28 

33 INPC 2017 0.28 5.15 55.78 82.89 
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2018 0.22 5.39 59.89 77.18 

34 MAYA 
2017 2.74 4.09 16.27 90.08 

2018 4.47 4.26 15.43 91.83 

35 MCOR 
2017 1.44 4.69 13.47 79.49 

2018 0.94 4.26 12.59 88.35 

36 MEGA 
2017 1.78 5.8 41.99 56.47 

2018 2.68 5.19 41.4 67.23 

37 NISP 
2017 0.99 4.47 14.92 93.42 

2018 0.83 4.15 14.06 93.51 

38 NOBU 
2017 3.08 4.22 13.28 51.57 

2018 3.18 4.62 7.72 75.35 

39 PNBN 
2017 0.76 4.68 15.14 92.10 

2018 0.71 4.84 14.26 104.15 

40 SDRA 
2017 0.96 4.86 10.52 111.07 

2018 0.88 5.04 9.62 145.26 

 Sumber: www.idx .co.id 
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LAMPIRAN II 

HASIL PENGOLAHAN DATA DENGAN EVIEWS 

 

Hasil Uji Common Effect Model 

Dependent Variable: Y   

Method: Panel Least Squares  

Date: 06/25/20   Time: 20:14  

Sample: 2017 2018   

Periods included: 2   

Cross-sections included: 40  

Total panel (balanced) observations: 80  

Variable Coefficient Std. Error t-Statistic Prob.   

     

C 2.507459 0.823057 3.046519 0.0032 

X1 0.090681 0.086324 1.050472 0.2968 

X2 -0.003215 0.008057 -0.399088 0.6909 

X3 -0.013823 0.009262 -1.492428 0.1397 

     

Root MSE 1.047224     R-squared 0.033922 

Mean dependent var 1.68175     Adjusted R-squared -0.004212 

S.D. dependent var 1.072174     S.E. of regression 1.074429 

Akaike info criterion 3.030163     Sum squared resid 87.73429 

Schwarz criterion 3.149265     Log likelihood -117.2065 

Hannan-Quinn criter. 3.077914     F-statistic 0.889543 

Durbin-Watson stat 0.376222     Prob(F-statistic) 0.450528 

 Sumber: Output Eviews 
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Hasil Uji Fixed Effect Model 

Dependent Variable: Y       
Method: Panel Least Squares    
Date: 06/25/20   Time: 20:15    
Sample: 2017 2018     
Periods included: 2     
Cross-sections included: 40    
Total panel (balanced) observations: 80     

Variable Coefficient Std. Error t-Statistic Prob.   

          

C 2.139314 1.550445 1.379806 0.1759 

X1 -0.02546 0.228983 -0.11119 0.9121 

X2 -0.00299 0.018214 -0.16403 0.8706 

X3 -0.00304 0.010494 -0.28976 0.7736 

          

     

  Effects Specification     
     

Cross-section fixed (dummy variables)     
     

Root MSE 0.319911     R-squared 0.909845 

Mean dependent var 1.68175     Adjusted R-squared 0.807506 

S.D. dependent var 1.072174     S.E. of regression 0.470407 

Akaike info criterion 1.633453     Sum squared resid 8.187453 

Schwarz criterion 2.913793     Log likelihood -22.3381 

Hannan-Quinn criter. 2.146778     F-statistic 8.890542 

Durbin-Watson stat 3.902439     Prob(F-statistic) 0 

 Sumber:  Output Eviews 
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Hasil Uji Chow 

Redundant Fixed Effects Tests  

Equation: Untitled   

Test cross-section fixed effects 

     
     Effects Test Statistic   d.f.  Prob.  

     
     Cross-section F 9.217460 (39,37) 0.0000 

Cross-section Chi-square 189.736804 39 0.0000 

     
          

Cross-section fixed effects test equation: 

Dependent Variable: Y  

Method: Panel Least Squares  

Date: 06/25/20   Time: 20:16  

Sample: 2017 2018   

Periods included: 2   

Cross-sections included: 40  

Total panel (balanced) observations: 80 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 2.507459 0.823057 3.046519 0.0032 

X1 0.090681 0.086324 1.050472 0.2968 

X2 -0.003215 0.008057 -0.399088 0.6909 

X3 -0.013823 0.009262 -1.492428 0.1397 

     
     Root MSE 1.047224     R-squared 0.033922 

Mean dependent var 1.681750     Adjusted R-squared 

-

0.004212 

S.D. dependent var 1.072174     S.E. of regression 1.074429 

Akaike info criterion 3.030163     Sum squared resid 87.73429 

Schwarz criterion 3.149265     Log likelihood 

-

117.2065 

Hannan-Quinn criter. 3.077914     F-statistic 0.889543 

Durbin-Watson stat 0.376222     Prob(F-statistic) 0.450528 

     
     

 Sumber: Output Eviews 
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Hasil Uji Random Effect Model 

Dependent Variable: Y  

Method: Panel EGLS (Cross-section random effects) 

Date: 06/25/20   Time: 20:16  

Sample: 2017 2018   

Periods included: 2   

Cross-sections included: 40  

Total panel (balanced) observations: 80 

Swamy and Arora estimator of component variances 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 2.088009 0.832180 2.509084 0.0142 

X1 0.058226 0.101988 0.570906 0.5697 

X2 -0.001511 0.009248 -0.163417 0.8706 

X3 -0.007589 0.008365 -0.907151 0.3672 

     
      Effects Specification   

   S.D.   Rho   

     
     Cross-section random 0.994896 0.8173 

Idiosyncratic random 0.470407 0.1827 

     
      Weighted Statistics   

     
     Root MSE 0.451396     R-squared 0.013102 

Mean dependent var 0.533253     Adjusted R-squared -0.025855 

S.D. dependent var 0.457249     S.E. of regression 0.463123 

Sum squared resid 16.30067     F-statistic 0.336316 

Durbin-Watson stat 1.975867     Prob(F-statistic) 0.799108 

     
      Unweighted Statistics   

     
     R-squared 0.027758     Mean dependent var 1.681750 

Sum squared resid 88.29410     Durbin-Watson stat 0.364780 

     
     

Sumber: Output Eviews 
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Hasil Uji Hausman 

Correlated Random Effects - Hausman Test 

Equation: Untitled   

Test cross-section random effects 

     
     Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob.  

     
     Cross-section random 0.664528 3 0.8815 

     
          

Cross-section random effects test comparisons: 

     

Variable Fixed   Random  Var(Diff.)  Prob.  

     
     X1 -0.025461 0.058226 0.042031 0.6831 

X2 -0.002988 -0.001511 0.000246 0.9250 

X3 -0.003041 -0.007589 0.000040 0.4730 

     
          

Cross-section random effects test equation: 

Dependent Variable: Y  

Method: Panel Least Squares  

Date: 06/25/20   Time: 20:18  

Sample: 2017 2018   

Periods included: 2   

Cross-sections included: 40  

Total panel (balanced) observations: 80 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 2.139314 1.550445 1.379806 0.1759 

X1 -0.025461 0.228983 -0.111191 0.9121 

X2 -0.002988 0.018214 -0.164025 0.8706 

X3 -0.003041 0.010494 -0.289758 0.7736 

     
      Effects Specification   

     
     Cross-section fixed (dummy variables) 

     
     Root MSE 0.319911     R-squared 0.909845 

Mean dependent var 1.681750     Adjusted R-squared 0.807506 

S.D. dependent var 1.072174     S.E. of regression 0.470407 

Akaike info criterion 1.633453     Sum squared resid 8.187453 

Schwarz criterion 2.913793     Log likelihood -22.33813 

Hannan-Quinn criter. 2.146778     F-statistic 8.890542 

Durbin-Watson stat 3.902439     Prob(F-statistic) 0.000000 

     
 Sumber: Output Eviews 
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Hasil Uji Heteroskedastisitas 

 

Dependent Variable: RESABS  

Method: Panel Least Squares  

Date: 06/25/20   Time: 20:23  

Sample: 2017 2018   

Periods included: 2   

Cross-sections included: 40  

Total panel (balanced) observations: 80 

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 1.533132 1.256457 1.220203 0.2301 

X1 -0.178424 0.185564 -0.961526 0.3425 

X2 -0.009966 0.014760 -0.675190 0.5038 

X3 0.004483 0.008504 0.527100 0.6013 

     
      Effects Specification   

     
     Cross-section fixed (dummy variables) 

     
     Root MSE 0.259251     R-squared 0.851124 

Mean dependent var 0.807117     Adjusted R-squared 0.682130 

S.D. dependent var 0.676145     S.E. of regression 0.381210 

Akaike info criterion 1.212960     Sum squared resid 5.376886 

Schwarz criterion 2.493299     Log likelihood -5.518394 

Hannan-Quinn 

criter. 1.726285     F-statistic 5.036417 

Durbin-Watson stat 3.902439     Prob(F-statistic) 0.000001 
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Hasil Uji Autokorelasi 

Dependent Variable: Y       

Method: Panel Least Squares    
Date: 06/25/20   Time: 20:15    
Sample: 2017 2018     
Periods included: 2     
Cross-sections included: 40    
Total panel (balanced) observations: 80     

Variable Coefficient Std. Error t-Statistic Prob.   

          

C 2.139314 1.550445 1.379806 0.1759 

X1 -0.02546 0.228983 -0.11119 0.9121 

X2 -0.00299 0.018214 -0.16403 0.8706 

X3 -0.00304 0.010494 -0.28976 0.7736 

          
     

  Effects Specification          

Cross-section fixed (dummy variables)     
     

Root MSE 0.319911     R-squared 0.909845 

Mean dependent var 1.68175     Adjusted R-squared 0.807506 

S.D. dependent var 1.072174     S.E. of regression 0.470407 

Akaike info criterion 1.633453     Sum squared resid 8.187453 

Schwarz criterion 2.913793     Log likelihood -22.3381 

Hannan-Quinn criter. 2.146778     F-statistic 8.890542 

Durbin-Watson stat 3.902439     Prob(F-statistic) 0 

 Sumber: Output Eviews 



84 
 

 
 

Hasil Uji Multikolinearitas 

 

  X1 X2 X3 

X1 1 0.326226 0.227092 

X2 0.326226 1 -0.20236 

X3 0.227092 -0.20236 1 

Sumber; Output Eviews 
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Hasil Uji Normalitas 

 

 

0

1

2

3

4

5

6

7

8

-1.5 -1.0 -0.5 0.0 0.5 1.0 1.5

Series: Standardized Residuals

Sample 2017 2018

Observations 80

Mean      -7.09e-17

Median  -0.024042

Maximum  1.595646

Minimum -1.753737

Std. Dev.   0.635231

Skewness  -0.040086

Kurtosis   3.224789

Jarque-Bera  0.189859

Probability  0.909437 
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Hasil Statistik Dreskriptif 

 

 Y X1 X2 X3 

 Mean  1.681750  4.818625  25.04650  85.51963 

 Median  1.450000  4.720000  20.07500  87.10000 

 Maximum  4.720000  9.320000  59.89000  145.2600 

 Minimum  0.220000  1.220000  0.000000  50.61000 

 Std. Dev.  1.072174  1.561727  16.63984  14.05000 

 Skewness  1.138219  0.228517  0.314152  0.406771 

 Kurtosis  3.785948  3.360508  1.690366  6.430802 

     

 Jarque-Bera  19.33294  1.129488  7.033018  41.44084 

 Probability  0.000063  0.568506  0.029703  0.000000 

     

 Sum  134.5400  385.4900  2003.720  6841.570 

 Sum Sq. Dev.  90.81495  192.6803  21873.85  15594.80 

     

 Observations  80  80  80  80 
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Coefficient Dalam Fixed Effect Model 

Variable Coefficient Std. Error t-Statistic Prob.   

          

C 2.139314 1.550445 1.379806 0.1759 

X1 -0.02546 0.228983 -0.11119 0.9121 

X2 -0.00299 0.018214 -0.16403 0.8706 

X3 -0.00304 0.010494 -0.28976 0.7736 
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