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REKAPITULASI DATA 

No Kode Tahun ROA ROE EPS NPM PER 

1 ADES 

2015 6.14 10.49 52.59 5.36 18.23 

2016 5.03 10.00 55.67 4.90 13.91 

2017 7.29 14.56 94.85 6.30 16.90 

2018 4.55 9.04 64.83 4.70 11.45 

2019 4.06 7.75 60.28 5.96 13.31 

2 CEKA 

2015 3.19 7.63 137.82 1.11 3.77 

2016 7.17 16.65 358.15 3.06 3.77 

2017 17.51 28.12 419.66 6.07 7.15 

2018 7.71 11.90 180.54 2.52 14.92 

2019 3.40 4.48 69.14 1.48 11.39 

3 DLTA 

2015 29.04 37.68 17,621.38 2.76 21.86 

2016 18.50 22.60 11,895.11 27.45 18.45 

2017 21.25 25.14 316.9 32.84 14.58 

2018 20.87 24.44 349.39 35.99 14.18 

2019 16.63 19.81 290.87 37.09 15.41 

4 ICBP 

2015 10.16 16.83 446.62 8.43 26.18 

2016 11.01 17.84 514.62 9.21 26.48 

2017 12.56 19.63 617.45 10.54 27.34 

2018 11.21 17.43 325.55 9.95 26.23 

2019 10.51 16.21 298.83 12.06 27.04 

5 INDF 

2015 5.99 12.48 442.50 8.09 15.31 

2016 4.04 8.60 338.02 5.79 16.11 

2017 6.41 11.99 472.02 7.90 16.06 

2018 5.85 11.00 474.02 7.33 17.40 

2019 3.73 7.37 321.16 6.54 18.10 

6 MLBI 

2015 35.63 143.53 37,717.51 26.60 21.69 

2016 23.65 64.83 235.74 18.43 27.35 

2017 43.17 119.68 465.98 30.10 21.80 

2018 52.67 124.15 627.34 39.00 31.64 

2019 30.63 95.40 379.24 32.50 32.04 

7 MYOR 

2015 3.98 9.99 451.31 2.89 22.36 

2016 11.02 24.07 1,364.15 8.44 30.72 

2017 10.75 22.16 60.60 7.57 36.51 

2018 10.93 22.18 71.31 7.83 39.94 

2019 6.26 14.35 49.2 6.50 39.33 

8 ROTI 

2015 8.80 19.64 37.26 10.03 23.67 

2016 10.00 22.76 53.45 12.44 19.88 

2017 9.58 19.39 55.31 11.09 60.77 

2018 2.97 4.80 28.84 5.43 54.13 



No Kode Tahun ROA ROE EPS NPM PER 

2019 1.63 2.46 16.63 3.54 55.03 

9 SKBM 

2015 13.72 28.03 80.23 6.02 21.25 

2016 5.25 11.67 44.48 2.95 18.51 

2017 2.25 6.12 30.43 1.50 237.99 

2018 1.59 2.53 15.40 1.41 73.07 

2019 1.23 1.92 9.18 2.12 47.10 

10 SKLT 

2015 4.97 10.75 24.56 2.42 12.52 

2016 5.32 13.20 29.55 2.69 10.63 

2017 3.63 6.97 29.88 2.48 34.79 

2018 3.61 7.47 33.45 2.51 38.28 

2019 2.81 6.19 29.39 2.66 38.28 

11 STTP 

2015 7.26 15.10 94.27 5.69 21.26 

2016 9.67 18.41 141.78 7.30 30.28 

2017 7.45 14.91 133.18 6.62 25.70 

2018 9.22 15.60 165.16 7.65 18.45 

2019 7.78 12.51 152.40 9.77 19.37 

12 ULTJ 

2015 9.71 12.51 100.89 7.23 21.95 

2016 14.78 18.70 179.71 11.91 18.12 

2017 16.74 20.34 243.17 15.15 17.51 

2018 13.72 16.91 60.86 14.58 18.81 

2019 11.14 13.25 52.78 15.38 16.58 

 

  



LAMPIRAN 2 

UJI STATISTIK DESKRIPTIF 

 

 
Mean Median Maximum Minimum Std. Dev Observations 

PER 27.88067 21.25500 237.9900 3.770000 30.65823 60 

ROA 11.12217 8.290000 52.67000 1.230000 10.03461 60 

ROE 22.53583 15.00500 143.5300 1.920000 28.47098 60 

EPS 1324.710 139.8000 37717.51 9.180000 5485.005 60 

NPM 10.73100 7.315000 39.00000 1.110000 10.14807 60 

 

  



LAMPIRAN 3 

HASIL REGRESI CEM 

 

Dependent Variable: Y Method: Panel Least Squares 

Variable Coefficient Std. Error t-Statistic Prob. 

C -60.11582 52.40994 -1.211900 0.1244 

ROA 0.875289 0.125682 7.430786 0.0000 

ROE 0.731738 2.178733 0.289323 0.6676 

EPS 0.890646 1.108653 0.719628 0.5216 

NPM 0.150159 0.913175 0.145185 0.8672 

R-squared 0.802432 Prob(F-statistic) 0.0000 

 

  



LAMPIRAN 4 

HASIL UJI FEM 

 

Dependent Variable: Y Method: Panel Least Squares 

Variable Coefficient Std. Error t-Statistic Prob. 

C 32.68687 2.286073 14.29826 0.0000 

ROA 0.861421 0.357685 2.408325 0.0203 

ROE -0.641199 0.216734 -2.958466 0.0050 

EPS 0.000465 0.000184 2.533645 0.0149 

NPM -0.051599 0.213538 -0.241640 0.8102 

R-squared 0.883574 

 

Prob(F-statistic) 0.0000 

 

  



LAMPIRAN 5 

HASIL UJI REM 

 

Dependent Variable: Y 
Method: Panel EGLS (Cross-section 

random effects) 

Variable Coefficient Std. Error t-Statistic Prob. 

C 64.35234 52.04225 1.457677 0.2106 

ROA 0.493303 0.121743 3.450801 0.0046 

ROE 0.085081 2.259358 0.024770 0.8728 

EPS 0.396452 1.038133 0.449726 0.7533 

NPM 0.347311 1.057160 0.342311 0.9708 

R-squared 0.761574 Prob(F-statistic) 0.0000 

 

  



LAMPIRAN 6 

HASIL UJI CHOW 

 

Redundant Fixed Effects Tests 

Equation: Untitled 

Test cross-section fixed effects 

Effects Test Statistic   d.f.  Prob.  

Cross-section F 2.069980 (11,44) 0.0437 

 

  



LAMPIRAN 7 

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 1.183188 4 0.8809 

 

  



LAMPIRAN 8 

HASIL UJI ASUMSI KLASIK 

 

UJI NORMALITAS 
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Series: Standardized Residuals

Sample 2015 2019

Observations 60

Mean       0.000000

Median   0.000000

Maximum  2.734393

Minimum -2.902667

Std. Dev.   1.527102

Skewness   0.214905

Kurtosis   2.536385

Jarque-Bera  0.416329

Probability  0.812073

 
 

UJI MULTIKOLINEARITAS 

 
ROA ROE EPS NPM 

ROA 1.000000 0.789797 0.365666 1.000000 

ROE 0.789797 1.000000 0.678986 0.789797 

EPS 0.365666 0.678986 1.000000 0.365666 

NPM 0.421088 0.533847 1.000000 0.370427 

 

UJI HETEROKEDASTISITAS 

Variable Coefficient Std. Error t-Statistic Prob. 

C 16.78021 14.35261 1.169140 0.2486 

ROA -0.082522 1.865790 -0.044229 0.9649 

ROE -0.304731 1.085185 -0.280810 0.7802 

EPS 0.000562 0.001419 0.396324 0.6938 

NPM 0.407694 2.058804 0.198025 0.8439 

 

UJI AUTOKORELASI 

R-squared 0.883574     Mean dependent var 204.0586 

Adjusted R-squared 0.794622     S.D. dependent var 11.91510 

S.E. of regression 2.074924     Akaike info criterion 4.603799 

Sum squared resid 55.96900     Schwarz criterion 5.188860 

Log likelihood -45.54749     Hannan-Quinn criter. 4.766070 

F-statistic 70.76463     Durbin-Watson stat 2.413400 

Prob(F-statistic) 0.000000     

 



LAMPIRAN 9 

HASIL UJI HIPOTESIS 

 

HASIL UJI t 

Variable Coefficient Std. Error t-Statistic Prob. 

C 32.68687 2.286073 14.29826 0.0000 

ROA 0.861421 0.357685 2.408325 0.0203 

ROE -0.641199 0.216734 -2.958466 0.0050 

EPS 0.000465 0.000184 2.533645 0.0149 

NPM -0.051599 0.213538 -0.241640 0.8102 

 

HASIL UJI R 

R-squared 0.883574     Mean dependent var 204.0586 

Adjusted R-squared 0.794622     S.D. dependent var 11.91510 

S.E. of regression 2.074924     Akaike info criterion 4.603799 

Sum squared resid 55.96900     Schwarz criterion 5.188860 

Log likelihood -45.54749     Hannan-Quinn criter. 4.766070 

F-statistic 70.76463     Durbin-Watson stat 2.413400 

Prob(F-statistic) 0.000000   
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