
 
 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 
 
 

No Nama Perusahaan Kode 
JII Laporan Tahunan 

 2014 2015 2016 2014 2015 2016 Sampel 

1 Adhi Karya Tbk ADHI X x v v v x 
 2 Astra Agro Lestari Tbk. AALI V v v v v v 
 3 Adaro Energy tbk ADRO V v v v v v 1 

4 AKR Corporindo tbk AKRA V v v v v v 2 

5 Anekaa Tambang Tbk ANTM X x v v v v 
 6 Astra Internasional tbk ASII V v v v v v 3 

7 Bumi Serpong Damai Tbk BSDE V v v v v v 4 

8 
Indofood CBP Sukses 
Makmur tbk ICBP V v v v v v 5 

9 Vale Indonesia INCO V v v v v v 6 

10 
Indofood Sukses Makmur 
tbk INDF V v v v v v 7 

11 
Indocement Tunggal 
Prakarsa INTP V v v v v v 8 

12 Kalbe Farma tbk KLBF V v v v v v 9 

13 Lippo Karawaci tbk LPKR V v v v v v 10 

14 
Matahari Departement 
Store Tbk LPPF X   v v v v 

 

15 
PP London Sumatra 
Indonesia LSIP V v v v v v 11 

16 
Mitra Keluarga 
Karyasehat Tbk MIKA X x v v v v 

 17 Hanson Internasional Tbk MYRX X x v v v v 
 

18 
Perusahaan Gas Negara 
tbk PGAS V v v v v v 12 

19 
Tambang Batubara Bukit 
Asam Tbk PTBA V v x v v v 

 20 PP (Persero) Tbk PTPP X v v v v v 
 

21 
Siloam Internasional 
Hospitals Tbk SILO X v v v v v 

 22 Pakuwon Jati Tbk PWON X v v v v v 
 23 Semen Indonesia tbk SMGR V v v v v v 13 

24 Sumarecon Agung tbk SMRA V v v v v v 14 

25 
Sawit Sumbermas Sarana 
Tbk SSMS X v v v v v 

 

26 
Telekomunikasi 
Indonesia tbk TLKM V v v v v v 15 

27 United Tractors tbk UNTR V v v v v v 16 

28 Unilever Tbk UNVR V v v v v v 17 

29 Wijaya Karya tbk WIKA V v v v v v 18 



 
 
 

30 
Waskita Karya (Persero) 
Tbk WSKT x v v v v v 

 

  
Perusahaan yang tidak aktif atau saham perusahaan pernah 
keluar 

  
Perusahaan yang terdaftar di Jakarta Islamic 

Index 
   Perusahaan yang tidak menerbitkan Laporan Tahunan 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 
 
 

 

TABULASI 

 

KODE TAHUN 
ICSRD 

(X1) 

Reputasi 

(Y1) 

ROA 

(Y2) 

ROE 

(Y3) 

ADRO 

2014 0.348837 0.10989 2.9 5.6 

2015 0.348837 0.10989 2.5 4.5 

2016 0.372093 0.10989 5 9 

AKRA 

2014 0.55814  1 5.5 15 

2015 0.44186  1 6.8 17 

2016 0.534884 0.50549451 6.4 14.8 

ASII 

2014 0.651163 0.2527473 9 18 

2015 0.627907 0.2417582 6 12 

2016 0.627907 0.2417582 7 13 

BSDE 

2014 0.44186 0.054945 14.2 28.84 

2015 0.418605 0.054945 6.53 10.64 

2016 0.418605 0.054945 5.3 8.4 

ICBP 

2014 0.67442 0.076923 11.1 18.8 

2015 0.60465 0.054945 11.3 18.9 

2016 0.60465 0.054945 13.1 20.8 

INCO 

2014 0.581395 0.373626 7 10 

2015 0.581395 0.494505 2 3 

2016 0.581395 0.087912 0 0 

INDF 

2014 0.55814 0.1098901 6.4 13.6 

2015 0.55814 0.1098901 4.2 8.9 

2016 0.534884 0.098901 6.1 12.1 

INTP 

2014 0.511628 0.538462 19.1 22.2 

2015 0.534884 0.450549 15.4 18 

2016 0.534884 0.131868 13.4 15.5 

KLBF 

2014 0.46511 0.12087 16.61 21.16 

2015 0.44816 0.13186 14.63 18.32 

2016 0.44816 0.13186 15.1 18.45 

LPKR 

2014 0.34887 0.065934 7 16 

2015 0.418605 0.065934 1 3 

2016 0.44186 0.065934 2 5 

LSIP 
2014 0.511628 0.087912 11.1 13.9 

2015 0.581395 0.087912 7.1 8.7 



 
 
 

2016 0.55814 0.142857 6.5 7.9 

PGAS 

2014 0.627907 0.186813 19.59 32.86 

2015 0.627907 0.186813 14.49 15.3 

2016 0.651163 0.197802 11.81 10.62 

SMGR 

2014 0.511628 0.527473  16.2 23.1 

2015 0.55814 0.351648 11.9 17.1 

2016 0.55814 0.21978 10.2 15.6 

SMRA 

2014 0.18605 0.032967 9 23 

2015 0.37209 0.032967 6 14 

2016 0.34884 0.032967 3 7 

TLKM 

2014 0.34884 0.153846 10.2 21.4 

2015 0.48837 0.076923 9.3 20.6 

2016 0.55814 0.065934 10.8 22.6 

UNTR 

2014 0.55814 0.351648 9.1 14.5 

2015 0.627907 0.351648 6.3 9.9 

2016 0.627907 0.351648 8 12.2 

UNVR 

2014 0.55814 0.37362 43.9 134.5 

2015 0.604651 0.175824 39 122.2 

2016 0.604651 0.175824 39.4 134.1 

WIKA 

2014 0.534884 0.384615 3.82 15.56 

2015 0.348837 0.241758 3.19 14.29 

2016 0.55814 0.098901 3.25 8.91 

 

 

 

 

 

 

 

 

 

 

 



 
 
 

DESCRIPTIVES VARIABLES=x1 y1 y2 y3 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ICSRD 54 .18605 .67442 .5135845 .10461413 

Reputasi 54 .03297 1.00000 .2183550 .21003753 

ROA 54 .00 43.90 10.2911 8.81040 

ROE 54 .00 134.50 20.7472 27.60601 

Valid N (listwise) 54     

COMPUTE lg_y3=LG10(y3). 

EXECUTE. 

Warning # 601 

The argument for the log base 10 function is less than or equal to zero on the 

indicated command.  The result has been set to the system-missing value. 

Command line: 55  Current case: 18  Current splitfile group: 1 

NPAR TESTS 

  /K-S(NORMAL)=x1 y1 y2 lg_y3 

  /MISSING ANALYSIS. 

a. Based on availability of workspace memory. 

 

One-Sample Kolmogorov-Smirnov Test 

 ICSRD Reputasi ROA ROE 

N 54 54 54 54 

Normal Parametersa,b 

Mean .5135845 .2183550 10.2911 20.7472 

Std. Deviation .10461413 .21003753 8.81040 27.60601 



 
 
 

Most Extreme Differences 

Absolute .173 .189 .168 .373 

Positive .082 .189 .168 .373 

Negative -.173 -.189 -.136 -.242 

Kolmogorov-Smirnov Z 1.273 1.391 1.237 2.744 

Asymp. Sig. (2-tailed) .078 .042 .094 .000 

 

a. Test distribution is Normal. 

b. Calculated from data. 

 

a. Based on availability of workspace memory. 

[DataSet2] D:\SKRIPSI\revisi\input.sav 

One-Sample Kolmogorov-Smirnov Test 

 ICSRD ROA lg_y3 lg_y1 

N 54 54 53 54 

Normal Parametersa,b 

Mean .5135845 10.2911 1.1710 -.8193 

Std. Deviation .10461413 8.81040 .32139 .37067 

Most Extreme Differences 

Absolute .173 .168 .180 .097 

Positive .082 .168 .180 .091 

Negative -.173 -.136 -.089 -.097 

Kolmogorov-Smirnov Z 1.273 1.237 1.311 .714 

Asymp. Sig. (2-tailed) .078 .094 .064 .688 

 

a. Test distribution is Normal. 

b. Calculated from data. 

GLM y2 lg_y1 lg_y3 BY x1 



 
 
 

  /METHOD=SSTYPE(3) 

  /INTERCEPT=INCLUDE 

  /POSTHOC=x1(TUKEY LSD) 

  /EMMEANS=TABLES(OVERALL) 

  /PRINT=HOMOGENEITY 

  /CRITERIA=ALPHA(.05) 

  /DESIGN= x1. 

 

Between-Subjects Factors 

 N 

ICSRD 

.18605 1 

.34884 3 

.34884 2 

.34887 1 

.37209 1 

.37209 1 

.41861 3 

.44186 3 

.44816 2 

.46511 1 

.48837 1 

.51163 3 

.53488 5 



 
 
 

.55814 10 

.58140 3 

.60465 2 

.60465 2 

.62791 6 

.65116 2 

.67442 1 

 

 

Box's Test of Equality 

of Covariance 

Matricesa 

Box's M 28.201 

F 1.670 

df1 12 

df2 771.650 

Sig. .069 

 

Tests the null 

hypothesis that the 

observed covariance 

matrices of the 

dependent variables 

are equal across 

groups.a 

a. Design: Intercept + 

x1 



 
 
 

 

Multivariate Testsa 

Effect Value F Hypothesis df Error df Sig. 

Intercept 

Pillai's Trace .984 649.404b 3.000 31.000 .000 

Wilks' Lambda .016 649.404b 3.000 31.000 .000 

Hotelling's Trace 62.846 649.404b 3.000 31.000 .000 

Roy's Largest Root 62.846 649.404b 3.000 31.000 .000 

x1 

Pillai's Trace 1.431 1.584 57.000 99.000 .023 

Wilks' Lambda .129 1.614 57.000 93.258 .020 

Hotelling's Trace 3.121 1.624 57.000 89.000 .020 

Roy's Largest Root 1.511 2.624c 19.000 33.000 .007 

 

a. Design: Intercept + x1 

b. Exact statistic 

c. The statistic is an upper bound on F that yields a lower bound on the significance level. 

 

Levene's Test of Equality of Error Variancesa 

 F df1 df2 Sig. 

ROA .584 19 33 .891 

lg_y1 4.129 19 33 .000 

lg_y3 .958 19 33 .527 

 

Tests the null hypothesis that the error variance of the 

dependent variable is equal across groups.a 



 
 
 

a. Design: Intercept + x1 

 

Tests of Between-Subjects Effects 

Source Dependent Variable Type III Sum of 

Squares 

df Mean 

Square 

F 

Corrected Model 

ROA 2309.997a 19 121.579 2.365 

lg_y1 3.509b 19 .185 1.641 

lg_y3 3.122c 19 .164 2.411 

Intercept 

ROA 3912.705 1 3912.705 76.126 

lg_y1 30.535 1 30.535 271.212 

lg_y3 49.171 1 49.171 721.455 

x1 

ROA 2309.997 19 121.579 2.365 

lg_y1 3.509 19 .185 1.641 

lg_y3 3.122 19 .164 2.411 

Error 

ROA 1696.126 33 51.398  

lg_y1 3.715 33 .113  

lg_y3 2.249 33 .068  

Total 

ROA 9833.005 53   

lg_y1 42.415 53   

lg_y3 78.046 53   

Corrected Total 

ROA 4006.124 52   

lg_y1 7.225 52   

lg_y3 5.371 52   

 



 
 
 

Tests of Between-Subjects Effects 

Source Dependent Variable Sig. 

Corrected Model 

ROA .015a 

lg_y1 .104b 

lg_y3 .013c 

Intercept 

ROA .000 

lg_y1 .000 

lg_y3 .000 

x1 

ROA .015 

lg_y1 .104 

lg_y3 .013 

Error 

ROA  

lg_y1  

lg_y3  

Total 

ROA  

lg_y1  

lg_y3  

Corrected Total 

ROA  

lg_y1  

lg_y3  

 

a. R Squared = .577 (Adjusted R Squared = .333) 

b. R Squared = .486 (Adjusted R Squared = .190) 

c. R Squared = .581 (Adjusted R Squared = .340) 



 
 
 

Estimated Marginal Means 

Grand Mean 

Dependent Variable Mean Std. Error 95% Confidence Interval 

Lower Bound Upper Bound 

ROA 10.667 1.223 8.180 13.155 

lg_y1 -.942 .057 -1.059 -.826 

lg_y3 1.196 .045 1.105 1.286 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 
 
 

 

 

 

 

 

 

 


