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LAMPIRAN 1 

DATA MENTAH 

HASIL PENELITIAN 
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Kode Tahun 
CSR 

ROE (Y1) 
 Return 

Saham (Y2)  Pengungkapan Indeks Hasil 

AGRO 

2020 38 117 0.324786 13.65 0.08 

2021 38 117 0.324786 13.67 0.02 

2022 40 117 0.34188 19.7 0.07 

AGRS 

2020 62 117 0.529915 17.7 0.94 

2021 79 117 0.675214 21.19 0.81 

2022 65 117 0.555556 20.12 0.94 

AMAR 

2020 59 117 0.504274 24.82 0.07 

2021 52 117 0.444444 12.46 0.71 

2022 78 117 0.666667 23.86 1.97 

ARTO 

2020 55 117 0.470085 17.36 0.05 

2021 36 117 0.307692 18.96 0.08 

2022 37 117 0.316239 26.1 0.16 

BABP 

2020 51 117 0.435897 25.8 0.17 

2021 41 117 0.350427 11.5 0.03 

2022 51 117 0.435897 26 0.37 

BACA 

2020 45 117 0.384615 18 0.2 

2021 33 117 0.282051 18.9 0.17 

2022 43 117 0.367521 19.4 1.07 

BANK 

2020 61 117 0.521368 13.1 0.95 

2021 53 117 0.452991 16 1 

2022 61 117 0.521368 23.3 0.64 

BBCA 

2020 87 117 0.74359 18.3 0.17 

2021 88 117 0.752137 17.75 0.41 

2022 88 117 0.752137 2.88 0.19 
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BBHI 

2020 55 117 0.470085 10.1 1.08 

2021 57 117 0.487179 1.8 0.2 

2022 67 117 0.57265 8.6 0.6 

BBKP 

2020 37 117 0.316239 11.43 -0.09 

2021 34 117 0.290598 2.01 -0.08 

2022 38 117 0.324786 3.76 -0.54 

BBMD 

2020 67 117 0.57265 10.8 0.23 

2021 67 117 0.57265 12.2 0.3 

2022 68 117 0.581197 11.6 0.22 

BBNI 

2020 78 117 0.666667 17.75 1.54 

2021 79 117 0.675214 11.65 1.18 

2022 79 117 0.675214 12.78 1.11 

BBRI 

2020 78 117 0.666667 24.82 0.61 

2021 77 117 0.65812 22.46 1.02 

2022 77 117 0.65812 17.86 1.02 

BBSI 

2020 69 117 0.589744 17.36 0.56 

2021 70 117 0.598291 18.96 0.01 

2022 70 117 0.598291 18.7 0.03 

BBTN 

2020 85 117 0.726496 39.35 0.39 

2021 85 117 0.726496 43.35 0.87 

2022 85 117 0.726496 43.69 0.34 

BBYB 

2020 51 117 0.435897 13.02 0.12 

2021 41 117 0.350427 2.89 0.36 

2022 51 117 0.435897 12.61 0.07 

BCIC 

2020 45 117 0.384615 2.58 0.03 

2021 33 117 0.282051 1.15 0.55 

2022 43 117 0.367521 2.42 0.27 

BDMN 
2020 56 117 0.478632 7.68 0.16 

2021 56 117 0.478632 10.59 0.87 
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2022 56 117 0.478632 6.87 0.09 

BEKS 

2020 36 117 0.307692 5.5 -0.08 

2021 36 117 0.307692 2.59 -0.39 

2022 38 117 0.324786 1.5 0.1 

BGTG 

2020 42 117 0.358974 8.27 -0.07 

2021 43 117 0.367521 10.66 0.4 

2022 47 117 0.401709 8.12 0.2 

BINA 

2020 47 117 0.401709 7.22 -0.29 

2021 49 117 0.418803 8.24 -0.09 

2022 52 117 0.444444 3.49 -0.29 

BJBR 

2020 34 117 0.290598 6.09 0.42 

2021 34 117 0.290598 8.06 0.6 

2022 42 117 0.358974 7.1 -0.32 

BJTM 

2020 38 117 0.324786 13.98 0.15 

2021 36 117 0.307692 14.62 -0.29 

2022 36 117 0.307692 10.65 0.21 

BKSW 

2020 32 117 0.273504 12.8 -0.07 

2021 32 117 0.273504 18.61 -0.02 

2022 33 117 0.282051 19.14 0.64 

BMAS 

2020 43 117 0.367521 9.44 -0.22 

2021 43 117 0.367521 10.1 0.31 

2022 43 117 0.367521 8.87 0.47 

BMRI 

2020 76 117 0.649573 9.55 0.75 

2021 76 117 0.649573 12.61 0.38 

2022 77 117 0.65812 13.98 0.88 

BNBA 

2020 26 117 0.222222 9.1 0.41 

2021 27 117 0.230769 10.13 0.21 

2022 27 117 0.230769 11.5 0.11 
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LAMPIRAN 2 

HASIL UJI STATISTIK 

DESKRIPTIF 
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Hasil Uji Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

CSR 81 .22 .75 .4580 .15196 

ROE 81 1.15 43.69 13.8677 8.58471 

Return Saham 81 -.54 1.97 .3518 .45783 

Valid N (listwise) 81     
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LAMPIRAN 3 

HASIL UJI 

ASUMSI KLASIK 
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Hasil Uji Asumsi Klasik 

❖ Uji Normalitas 

Normalitas Persamaan I 

 

 

 

 

Normalitas Persamaan II 
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❖ Uji AutoKorelasi 

Persamaan I 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .450a .203 .192 7.71448 .749 

a. Predictors: (Constant), CSR 

b. Dependent Variable: ROE 

Persamaan II 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .506a .256 .246 .39748 1.708 

a. Predictors: (Constant), CSR 

b. Dependent Variable: Return Saham 

❖ Uji Heterokedastisitas 

Persamaan I 
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Persamaan II 
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LAMPIRAN 4 

HASIL UJI HIPOTESIS 
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Hasil Uji Hipotesis 

Persamaan I 

❖ Uji R square 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .450a .203 .192 7.71448 .749 

a. Predictors: (Constant), CSR 

b. Dependent Variable: ROE 

 

❖ Uji Regresi Linier Berganda dan Uji t (Parsial) 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) 2.224 2.737  .813 .419 

CSR 25.426 5.676 .450 4.480 .000 

a. Dependent Variable: ROE 

 

❖ Uji F (Simultan) 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 1194.245 1 1194.245 20.067 .000b 

Residual 4701.539 79 59.513   

Total 5895.784 80    
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a. Dependent Variable: ROE 

b. Predictors: (Constant), CSR 

 

Persamaan II 

❖ Uji R square 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 .506a .256 .246 .39748 1.708 

a. Predictors: (Constant), CSR 

b. Dependent Variable: Return Saham 

 

❖ Uji Regresi Linier Berganda dan Uji t (Parsial) 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.346 .141  -2.453 .016 

CSR 1.524 .292 .506 5.210 .000 

a. Dependent Variable: Return Saham 

 

 

 

 

 

❖ Uji F (Simultan) 
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ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 4.288 1 4.288 27.140 .000b 

Residual 12.481 79 .158   

Total 16.769 80    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), CSR 
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Surat Pengajuan Penelitian 
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Surat Balasan Penelitian 

 

 


