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LAMPIRAN

Lampiran 1. Data Penelitian

perusahaan tahun ROA (X) KM (M1) KI(M2) PBV

ADRO (1) 2016 0,05 0,11 0,40 1,18
2017 0,08 0,28 0,40 1,07

2018 0,07 0,28 0,25 0,60

2019 0,05 0,28 0,40 0,89

BSSR (2) 2016 0,15 0,01 0,67 2,45
2017 0,39 0,01 0,33 2,71

2018 0,28 0,06 0,38 2,90

2019 0,12 0,03 0,38 1,99

BYAN (3) 2016 0,02 0,07 0,40 10,77
2017 0,38 2,69 0,40 6,42

2018 0,46 5,01 0,33 5,87

2019 0,18 3,68 0,40 6,35

DOID (4) 2016 0,04 0,10 0,43 2,85
2017 0,05 0,18 0,67 2,77

2018 0,06 0,23 0,57 1,33

2019 0,02 0,09 0,57 0,63

ESSA (5) 2016 0,00 0,17 0,33 0,68
2017 0,00 0,17 0,67 0,85

2018 0,06 0,24 0,67 1,07

2019 0,00 0,22 0,67 0,88

HRUM (6) 2016 0,04 0,00 0,33 1,26
2017 0,12 0,00 0,33 1,07

2018 0,09 0,00 0,33 0,67

2019 0,05 0,00 0,33 0,86

KKGI (7) 2016 0,10 0,00 0,33 1,37
2017 0,13 0,00 0,40 1,35

2018 0,00 0,00 0,40 1,36

2019 0,05 0,00 0,33 1,31

MDKA (8) 2016 0,00 0,38 0,50 3,76
2017 0,12 0,07 0,50 2,98

2018 0,07 0,62 0,33 2,38



perusahaan tahun ROA (X) KM (M1) KI(M2) PBV
2019 0,07 0,12 0,33 2,34
MEDC (9) 2016 0,05 0,01 0,40 0,45
2017 0,30 0,01 0,40 1,01
2018 0,00 0,01 0,40 0,58
2019 0,00 0,01 0,40 0,85
SMMT (10) 2016 0,03 0,01 0,60 1,23
2017 0,06 0,01 0,33 1,07
2018 0,10 0,01 0,33 1,09
2019 0,01 0,00 0,33 1,20
INDY (11) 2016 0,06 0,02 0,50 0,35
2017 0,09 0,02 0,50 1,06
2018 0,03 0,02 0,40 0,46
2019 0,00 0,02 0,40 0,62
ITMG (12) 2016 0,11 0,00 0,67 1,67
2017 0,19 0,00 0,29 1,80
2018 0,18 0,00 0,40 1,53
2019 0,10 0,00 0,50 1,72
ANTM (13) 2016 0,00 0,00 0,33 1,17
2017 0,00 0,00 0,33 0,81
2018 0,05 0,00 0,33 0,96
2019 0,01 0,00 0,33 1,31
PSAB (14) 2016 0,03 0,93 0,50 1,47
2017 0,02 0,93 0,50 0,99
2018 0,02 0,96 0,50 0,99
2019 0,00 0,96 0,50 1,08



Lampiran 2 Uji Regresi Sederhana

Dependent Variable: Y
Method: Panel Least Squares
Date: 07/15/21/1Time: 21:31
Sample: 2016 2019

Periods included: 4
Cross-sections included: 15

Total panel (balanced) observations: 60

Variable Coefficient Std. Error  t-Statistic ~ Prob.
LOGX1 1.609555 0.262465 6.132445 0.0000
C 1.349205 0.088590 15.22972  0.0000
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.934841 Mean dependent var  1.699480
Adjusted R-squared  0.912628 S.D. dependentvar  1.774569
S.E. of regression 0.524542  Akaike info criterion  1.770595
Sum squared resid 12.10634 Schwarz criterion 2.329087
Log likelihood -37.11785 Hannan-Quinn criter. 1.989052
F-statistic 42.08471 Durbin-Watson stat ~ 1.815231

Prob(F-statistic) 0.000000




Lampiran 3 Uji Random Effect

Dependent Variable: Y

Method: Panel EGLS (Cross-section random effects)
Date: 07/17/21/1Time: 18:24

Sample: 2016 2019

Periods included: 4

Cross-sections included: 15

Total panel (balanced) observations: 60

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic  Prob.

LOGX1 2.021566 0.095296 21.21346 0.0000
M1 0.005342 0.002032 2.628788 0.0110
M2 -0.625156  0.599792 -1.042288 0.3018
C 1501823 0.266006 5.645814  0.0000
Effects Specification

S.D. Rho
Cross-section random 0.000000  0.0000
Idiosyncratic random 0.517420  1.0000

Weighted Statistics

R-squared 0.777356 Mean dependent var  1.699480
Adjusted R-squared  0.765429 S.D. dependentvar  1.774569
S.E. of regression 0.859470 Sum squared resid 41.36654

F-statistic 65.17416 Durbin-Watson stat  1.004781
Prob(F-statistic) 0.000000

Unweighted Statistics

R-squared 0.777356 Mean dependent var  1.699480
Sum squared resid 41.36654 Durbin-Watson stat  1.004781




Lampiran 4 Model Fixed Effect

Dependent Variable: Y

Method: Panel Least Squares

Date: 07/17/21/1Time: 11:57

Sample: 2016 2019

Periods included: 4

Cross-sections included: 15

Total panel (balanced) observations: 60

Variable Coefficient Std. Error t-Statistic  Prob.

LOGX1 1.000000 9.19E-17 1.09E+16 0.0000
M1 2.26E-19 7.88E-19 0.287269 0.7753
M2 -1.88E-15 2.78E-16 -6.754825 0.0000

C 7.79E-16 1.20E-16 6.474849 0.0000
Effects Specification

Cross-section fixed (dummy variables)

R-squared 1.000000 Mean dependent var  0.217622
Adjusted R-squared  1.000000 S.D. dependentvar  0.740997
S.E. of regression 1.82E-16 Akaike info criterion -69.40770
Sum squared resid 1.39E-30 Schwarz criterion -68.77940
Log likelihood 2100.231 Hannan-Quinn criter. -69.16194
F-statistic 5.78E+31 Durbin-Watson stat  2.047680
Prob(F-statistic) 0.000000




Lampiran 5. Uji Regresi Moderasi

Dependent Variable: Y
Method: Panel Least Squares
Date: 07/16/21/1Time: 11:37
Sample: 2016 2019

Periods included: 4
Cross-sections included: 15

Total panel (balanced) observations: 60

Variable Coefficient

Std. Error  t-Statistic

Prob.

C 1.673502
LOGX1 1.670693
MODERASI1 -0.002656
MODERASI?2 -10.30771

0.103824 16.11866
0.219737  7.603162
0.005298 -0.501339
2.483133 -4.151091

0.0000
0.0000
0.6188
0.0002

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.956997
Adjusted R-squared  0.939592
S.E. of regression 0.436156
Sum squared resid 7.989730
Log likelihood -24.65068
F-statistic 54.98156
Prob(F-statistic) 0.000000

Mean dependent var
S.D. dependent var
Akaike info criterion
Schwarz criterion
Hannan-Quinn criter.
Durbin-Watson stat

1.699480
1.774569
1.421689
2.049993
1.667453
1.482182



