"OWMIg| uizi eduey

undede ynjuaq wejep Ul siny eAJey yninyas neje uelbeqas yeAueqiadwawl uep ueywnunbuaw buede)iq ‘g

"yejesew niens ueneluly uep ynidy uesijnuad

‘OyM|g| Jelem buek uebunuaday ueyibniaw yepny uediinbuad q
‘uedode) ueunsnAuad ‘yerw eAsey uesnnuad ‘uennauad ‘ueyipipuad uebunuaday ynjun eAuey uediynbusd e

LAMPIRAN

_Lampiran 1: Daftar Sampel Perusahaan
o %
§No. Kode Nama Perusahaan Sektor
5 _ Eerusahaan
§1.°(%) AALI Astra Agro Lestari Tbk Consumer Non-Cyclicals
§2.§ ABBA Mahaka Media Thk Consumer Non-Cyclicals
§3§ ABDA Asuransi Bina Dana Arta Tbk Financial
;45 ABMM ABM Investama Tbk Industrial
§5§ )§\CST Acset Indonusa Thk Infrastructure
%6:3'“ ADES Akasha Wira International Thk Consumer Cyclicals
g?.é ADHI Adhi Karya (Persero) Thk Infrastructure
0:)8.§ ADMF Adira Dinamika Multi Finance Tbk Financial
%9 ADRO Adaro Energy Thk Energy
;?10. )&KRA AKR Corporindo Tbk Energy
gll. /;(MAR Bank Amar Indonesia Financial
212, | ANTM Aneka Tambang Tbk Basic Materials
5 3. ASDM Asuransi Dayin Mitra Thk Financial
214, | ASl Astra International Tk Industrial
§15. ASRI Alam Sutera Realty Thk Properties & Real Estate
216. BANK Bank Aladin Syariah Tbk Financial
;';L?. ‘BBNI Bank Negara Indonesia (Persero) Thk Financial
%18. BBRI Bank Rakyat Indonesia (Persero) Tbk Financial
319. BBTN Bank Tabungan Negara (Persero) Tbk | Financial
20, BIRD Blue Bird Tbk Transportation &
- Logistic
21. |.BJTM Bank Pembangunan Daerah Jawa Financial
Timur Tbk

22. |BMRI Bank Mandiri (Persero) Thk Financial

23. |'BMTR Global Mediacom Tbk Industrial

24. [BNGA Bank CIMB Niaga Tbk Financial

25. |BNII Bank Maybank Indonesia Thk Financial
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TLKM

26. | BNLI Bank Permata Tbhk Financial
27. | BRIS Bank Syariah Indonesia Tbk Financial
-28. | BUMI Bumi Resources Tbk Energy
5??29. ‘éRPT Barito Pacific Thk Basic Materials
30, BSIM Bank Sinarmas Thk Financial
ETHIEES Bank BTPN Syariah Tbk Financial
; éj BYAN Bayan Resources Tbk Energy
é?é EMTK Elang Mahkota Teknologi Tbk Industrial
ES% GGRM Gudang Garam Tbk Consumer Non-Cyclicals
%3@ GJTL Gajah Tunggal Tbk Consumer Non-Cyclicals
23@{ [T\ITP Indocement Tunggal Prakarsa Tbk Basic Materials
32 iNDF Indofood Sukses Makmur Thk Consumer Non-Cyclicals
§3§ I;NKP Indah Kiat Pulp & Paper Thk Basic Materials
%39. iTMG Indo Tambangraya Megah Tbhk Energy
240. ,';PFA Japfa Comfeed Indonesia Tbk Consumer Cyclicals
41 QFE Asuransi Jiwa Sinarmas MSIG Tbk Financial
§42. KLBF Kalbe Farma Tbk Healthcare
43, EINK Link Net Tbk Infrastuctures
%14. EPKR Lippo Karawaci Thk Properties & Real Estate
gﬁﬂs. MDKA Merdeka Copper Gold Tbhk Basic Materials
-46. | MNCN Media Nusantara Citra Thk Consumer Non-Cyclicals
E 7. }/IREI Maskapai Reasuransi Indonesia Thk Financial
248 [NISP Bank OCBC NISP Tbk Financial
%49. PNBS Bank Panin Dubai Syariah Tbk Financial
“50. |PNLF Panin Financial Tbk Financial
51. |ROWR Cikarang Listrindo Tbk Infrastructure
52. |PTBA Bukit Asam Thk Energy
53. [(FWON Pakuwon Jati Tbk PT Property & Real Estate
54. |dFOWR Sarana Menara Nusantara Tbk Infrastructures
55. |SMRA Summarecon Agung Tbk Property & Real Estate
56. ;I FA KDB Tifa Finance Tbk Financial
57. EKIM Pabrik Kertas Tjiwi Kimia Thk Basic Material
58. Telkom Indonesia (Persero) Thk Infrastructure
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TPIA Chandra Asri Petrochemical Thk Basic Material
60. = TR United Tractors Tbk Industrial
;61. EJ_-NVR Unilever Indonesia Tbk Consumer Non-Cyclicals
62. | WSKT Waskita Karya (Persero) Thk Infrastructure
%63. _‘§/TON Wijaya Karya Beton Thk Basic Material
%Lé)mp?;an 2: Data Penelitian
> o =
2 S5 Kode Skor _ Skor Return on
;i él?er%sahaan Environmental Skor Social Governance | Asset (ROA)
§ > éAu 0.54 0.50 0.31 0.068
= = ABBA 0.30 0.48 0.19 -0.068
- = ABDA 0.01 0.33 0.58 0.063
~ © ABMM 0.35 0.59 0.49 0.179
g- E\CST 0.30 0.49 0.39 -0.279
T ADES 0.23 0.26 03 0.203
~ApHi 0.35 0.51 0.15 0.002
g /gDMF 0.21 0.32 0.59 0.051
= ADRO 0.69 0.51 0.71 0.135
© AKRA 0.30 0.58 0.84 0.048
g AMAR 0.08 0.31 0.57 0.0007
°©  ANTM 0.72 0.71 0.72 0.056
g %SDM 0.07 0.34 04 0.024
f EASII 0.53 0.58 0.51 0.069
% §\SRI 0.34 0.52 0.31 0.006
" BANK 0.07 0.51 0.48 -0.055
?BNI 0.59 0.88 0.81 0.011
=BBRI 0.78 0.89 0.64 0.018
BBTN 0.37 0.82 0.74 0.006
%IRD 0.10 0.44 0.29 0.001
BITM 0.25 0.73 0.69 0.015
BMRI 0.60 0.88 0.9 0.017
;MTR 0.06 0.39 0.7 0.07
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BNGA 0.73 0.49 0.44 0.013
BNI 0.19 0.51 0.60 0.009
- BNLI 0.25 0.52 0.51 0.005
5 BRIS 0.22 0.64 0.39 0.011
% -§RPT 0.51 0.59 0.48 0.032
S o BSIM 0.30 0.32 0.61 0.002
= < BTPS 0.16 0.67 0.77 0.079
%ié éuwn 0.79 0.83 0.93 0.052
%é Eé:YAN 0.29 0.57 0.53 0.014
S EMTK 0.19 0.77 0.77 0.157
é% C%JGRM 0.36 0.26 0.28 0.062
:;:L;f §JTL 0.17 0.4 0.44 0.004
= = INDF 0.67 0.81 0.6 0.062
= @KP 0.41 0.23 0.09 0.058
K ;E_NITP 0.68 0.62 0.65 0.068
g gme 0.78 0.8 0.89 0.285
£ PFA 0.74 0.65 0.71 0.074
-~ KLBF 0.69 0.62 0.78 0.125
E == 0.17 0.34 0.29 0.004
;% LINK 0.5 0.12 0.22 0.09
- LPKR 0.07 0.44 0.49 -0.031
g gDKA 0.27 0.28 0.3 0.026
3 §NCN 0.20 0.33 0.21 0.12
£ gIREI 0.06 0.2 0.32 -0.073
° ZNISP 0.71 0.61 0.88 0.011
§.NBS 0.03 0.13 0.67 -0.056
PNLF 0 0.25 0.14 0.045
§OWR 0.54 0.65 0.85 0.066
§TBA 0.77 0.96 0.67 0.222
BWON 0.53 0.64 0.43 0.009
SMRA 0.28 0.35 0.76 0.021
IFA 0.10 0.33 0.32 0.019
TKIM 0.24 0.61 0.28 0.078
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TLKM 0.31 0.79 0.44 0.122
nWR 0.24 0.39 0.71 0.052
— ;PIA 0.75 0.65 0.54 0.03
5 UNTR 0.57 0.83 0.66 0.094
) o)
2 LgNVR 0.86 0.79 0.9 0.301
=
© o WSKT 0.26 0.56 0.51 -0.017
o = A
= < WTON 0.23 0.39 0.46 0.009
v o A
Q s =
%Lé‘mpf’_r an 3: Hasil Pengolahan Data Menggunakan SPSS 25
Q —
2t 2
» 8 Statistik Deskriptif
— o n
s3a 3 . .
c v @ Descriptive Statistics
=0 g o
0§ o 2 M Minimurm  Maximum Mean Std. Deviation
< 3 —
; “ g.nvirunmental 63 .00 .86 3756 24569
ﬁ §|:|cial 63 a2 A6 A319 20658
i‘ g_mrernance 63 .09 43 5370 21882
S =
o RoA 63 -.28 30 0459 neq2
I N
3 Falid N (listwise) 63
b U@'Normalitas
< Q
g— o One-Sample Kolmogorov-Smirnov Test
§ Linstandardiz
> ed Residual
3
= E 63
<
— ﬂlurmal Parameters®" Mean .noooooo
C -
PN o Std. Deviation O766B3759
o =
o “Most Extreme Differences  Absolute 04
c =)
3 @ Positive 104
@ = | .
3 — Megative =104
A
glest Statistic 04
gsymp. Sig. (2-tailed) 087*
= a. Testdistribution is Normal.
:O: b. Calculated from data.
5 . Lilliefors Significance Correction.
Q
e,
x
)
A
-3
x
o
)
= 80
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Koefisien Determinasi

Model Summary

Adjusted R Std. Error of
R R Square Square the Estimate
1 4128 A70 A28 07856

a. Predictors: (Constant), Governance, Environmental, Social

E)uuw eadid yeH @
=
2
@

ji Multikolinearitas dan Uji t

e. U

usig In§Isu|

@
= Coefficients”
()
) Standardized
a Unstandardized Coefficients Coefficients Collinearity Statistics
ﬁadel B Std. Errar Eeta t Sig. Tolerance WIF
= (Constant) -.025 030 -.B33 408
% Environmental 14 053 334 2.163 035 589 1.698
g- Social .00z 070 006 035 a2 473 2113
2 Governance 050 057 129 867 .389 638 1.568
ia. DependentVariable: ROA
= N
g Heteroskedastisitas
= a
= Coefficients
()
; Standardized
P LInstandardized Coefficients Coefficients
ﬁndel E Std. Error Eeta t Sig.
; (Constant) 03z 021 1.529 132
L_D,' Environmental 02z 037 00 G011 5560
Social 037 04 143 gra 442
Governance -.011 0349 -.044 =274 735
a. DependentVariable: AB5_RES
F
ANOVA?
Sum of
uhodel Squares df Mean Square F Sig.
a- Regression 075 3 025 4.030 o11®
= Residual 364 59 006
Tatal 438 G2

a. DependentVariable: ROA
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. Predictors: (Constant), Governance, Environmental, Social



