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Lampiran 2 Daftar Efek Syariah

No. Kode Saham Nama Penerbit Efek
168 AALI PT. Astra Agro Lestari Thk.
169 ADES PT. Akasha Wira International Thk.
170 AGAR PT. Asia Sejahtera Mina Thk.
171 AISA PT. FKS Food Sejahtera Thk.
172 AMMS PT. Agung Menjangan Mas Thk.
173 ANDI PT. Andira Agro Thk.
174 ANJT PT. Austindo Nusantara Jaya Tbk.
PT. Cilacap Samudera Fishing Industry
175 ASHA Thk.
176 BISI PT. BISI International Thk.
177 BOBA PT. Formosa Ingredient Factory Thk.
178 BUDI PT. Budi Starch & Sweetener Thk.
179 CAMP PT. Campina Ice Cream Industry Thk.
180 CEKA PT. Wilmar Cahaya Indonesia Thk.
181 CLEO PT. Sariguna Primatirta Thk.
182 CMRY PT. Cisarua Mountain Dairy Thk.
183 COCO PT. Wahana Interfood Nusantara Thk.
184 CPIN PT. Charoen Pokphand Indonesia Thk.
185 CPRO PT. Central Proteina Prima Tbk.
186 CRAB PT. Toba Surimi Industries Tbk.
187 CSRA PT. Cisadane Sawit Raya Thk.
188 DAYA PT. Duta Intidaya Tbk.
189 DEWI PT. Dewi Shri Farmindo Thk.
190 DMND PT. Diamond Food Indonesia Thk.
PT. Dharma Samudera Fishing Industries
191 DSFI Thk.
192 DSNG PT. Dharma Satya Nusantara Thk.
193 ENZO PT. Morenzo Abadi Perkasa Thk.
194 EPMT PT. Enseval Putera Megatrading Thk.
195 EURO PT. Estee Gold Feet Thk.
196 FAPA PT. FAP Agri Tbk.
197 FISH PT. FKS Multi Agro Tbk.
198 FOOD PT. Sentra Food Indonesia Thk.
199 GOOD PT. Garudafood Putra Putri Jaya Thk.
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200 GULA PT. Aman Agrindo Tbk.

201 GZCO PT. Gozco Plantations Thk.

202 HERO PT. Hero Supermarket Thk.

203 HOKI PT. Buyung Poetra Sembada Tbk.

204 IBOS PT. Indo Boga Sukses Thk.

205 ICBP PT. Indofood CBP Sukses Makmur Thk.

206 IKAN PT. Era Mandiri Cemerlang Thk.

207 INDF PT. Indofood Sukses Makmur Thk.

208 IPPE PT. Indo Pureco Pratama Thk.

209 JPFA PT. Japfa Comfeed Indonesia Thk.

210 KEJU PT. Mulia Boga Raya Tbk.

211 KINO PT. Kino Indonesia Thk.

212 KMDS PT. Kurniamitra Duta Sentosa Thk.

213 LSIP PT. PP London Sumatra Indonesia Thk.

214 MAIN PT. Malindo Feedmill Thk.

215 MBTO PT. Martina Berto Thk.

216 MIDI PT. Midi Utama Indonesia Thk.

217 MKTR PT. Menthobi Karyatama Raya Tbk.

218 MPPA PT. Matahari Putra Prima Thbk.

219 MRAT PT. Mustika Ratu Thk.

220 MYOR PT. Mayora Indah Tbk.

221 NANO PT. Nanotech Indonesia Global Tbk.

222 NASI PT. Wahana Inti Makmur Tbk.

223 OILS PT. Indo Oil Perkasa Thk.

224 PALM PT. Provident Investasi Bersama Thk.

225 PCAR PT. Prima Cakrawala Abadi Thk.

226 PGUN PT. Pradiksi Gunatama Thk.

227 RANC PT. Supra Boga Lestari Tbk.

228 ROTI PT. Nippon Indosari Corpindo Thk.
PT. Millennium Pharmacon International

229 SDPC Thk.

230 SGRO PT. Sampoerna Agro Thk.

231 SIMP PT. Salim lvomas Pratama Thk.

232 SIPD PT. Sreeya Sewu Indonesia Thk.

233 SKBM PT. Sekar Bumi Thk.

234 SKLT PT. Sekar Laut Thk.

235 STAA PT. Sumber Tani Agung Resources Thk.
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236 STTP PT. Siantar Top Thk.

237 TAPG PT. Triputra Agro Persada Tbk.

238 TAYS PT. Jaya Swarasa Agung Thk.

239 TCID PT. Mandom Indonesia Tbk.

240 TGKA PT. Tigaraksa Satria Tbk.

241 TLDN PT. Teladan Prima Agro Thk.

242 UCID PT. Uni-Charm Indonesia Tbk.
PT. Ultra Jaya Milk Industry & Trading

243 ULTJ Company Tbk.

244 UNVR PT. Unilever Indonesia Thk.

245 VICI PT. Victoria Care Indonesia Tbk.

246 WAPO PT. Wahana Pronatural Thk.

247 WMPP PT. Widodo Makmur Perkasa Tbk.

248 WMUU PT. Widodo Makmur Unggas Tbk.

Lampiran 3 Regresi Data Panel

harga
sg(r:ct)iscfn periode | ROA CR saham

x1(%) [ x2(%) | y(Rp)
AALI 2019 09| 28543 11825
AALI 2020 3.22| 33126 11875
AALI 2021 6.8 157.95 11157
AALI 2022 6.13 360 9900
DSNG 2019 1.53 81.83 410
DSNG 2020 3.71| 113.96 410
DSNG 2021 531 | 125.08 555
DSNG 2022 8.13 103 600
ANJT 2019 0.7 213 1150
ANJT 2020 0.35 2.34 865
ANJT 2021 6.08 1.6 640
ANJT 2022 3.35 2.03 1035
DSFI 2019 2.16 | 149.52 101
DSFI 2020 157 | 140.36 96
DSFI 2021 3.72| 15421 64
DSFI 2022 6.4 1.87 90
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CPRO 2019 5.81 31 50
CPRO 2020 6.02 334 50
CPRO 2021 34.3 88.4 50
CPRO 2022 5.85 111.5 80

Lampiran 4 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 0.174143 2 0.9166

Lampiran 5 Hasil Uji Breusch Pagan

Restdual Cross-Section Dependence Test

Null hypothesis: No cross-section dependence (correlation) in residuals
Equation: Untitled

Periods included: 3

Cross-sections included: 5

Total panel observations: 15

Note: non-zero cross-section means detected in data

Cross-section means were removed during computation of correlations

Test Statistic d.f. Prob.
Breusch-Pagan LM 18.95074 10 0.0409
Pesaran scaled LM 2.001446 0.0453

Pesaran CD -0.386248 0.6993




Lampiran 6 Hasil Uji Normalitas
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Lampiran 7 Hasil Uji Multikoneralitas

100

Series: Standardized Residuals
Sample 2019 2021
Observations 15

Mean
Median
Maximum
Minimum
Std. Dev.
Skewness
Kurtosis

2.00e-12
-605.9722
6566.452
-3518.994
3314.164
0.728733
2.264112

Jarque-Bera  1.666088
Probability 0.434724

Y X1 X2
Y 1.000000 -0.128704 0.735684
X1 -0.128704 1.000000 -0.132859
X2 0.753909 -0.132859 1.000000

Lampiran 8 Hasil Uji Heterokedastisitas

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.691572  Prob. F(2,17) 0.5143
Obs*R-squared 1.504796 Prob. Chi-Square(2) 0.4712
Scaled explained SS 1.276789 Prob. Chi-Square(2) 0.5281
Lampiran 9 Hasil Uji Autokorelasi
R-squared 0.564399 Mean dependent var 2550.150
Sum squared resid  1.65E+08 Durbin-Watson stat ~ 1.160215

Sumber: Hasil Pengolahan Data, 2022
Korelasi Tidak dapat EEUQEYECIM Tidak dapat | Korelasi (-
(+) disimpulkan AUIGLGICIENE disimpulkan )
0 dL | du 4-du 4-dl 4

0 dw 1.1004 1.5367 2.4633
1.160215

2.8996

4



Hasil Uji LM

Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

101

F-statistic 1.481484 Prob. F(2,15) 0.2587
Obs*R-squared 3.298974 Prob. Chi-Square(2) 0.1921
Lampiran 10 Hasil Persamaan Regresi
Dependent Variable: Y
Method: Panel Least Squares
Date: 07/02/23 Time: 15:54
Sample: 2019 2022
Periods included: 4
Cross-sections included: 5
Total panel (balanced) observations: 20
Variable Coefficient Std. Error t-Statistic Prob.
C -1252.306 1272.045 -0.984483 0.3387
X1 -18.14057 100.2871 -0.180886 0.8586
X2 31.38656 6.720947 4.669961 0.0002
R-squared 0.569208 Mean dependentvar 2550.150
Adjusted R-squared 0.518527 S.D.dependentvar 4459.590
S.E. of regression 3094.433 Akaike info criterion 19.05008
Sum squared resid 1.63E+08 Schwarzcriterion 19.19944
Log likelihood -187.5008 Hannan-Quinn criter. 19.07923
F-statistic 11.23110 Durbin-Watson stat 1.160215

Prob(F-statistic) 0.000779




