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Lampiran 1   Riwayat Hidup Penulis 

A. IDENTITAS 

1. Nama  : Kharisma Dwi Aryani 

2. Tempat tanggal lahir  : Tegal, 18 Maret 2001 

3. Alamat rumah  : Jl. Nakula No. 10 Gg. 13 Kota Tegal 

4. Nomor handphone  : 087736787930 

5. Email  : kharismadwi03@gmail.com 

6. Nama Ayah  : Zamroni 

7. Pekerjaan Ayah  : Buruh 

8. Nama Ibu  : Alm. Maryani 

9. Pekerjaan Ibu  : - 

 

B. RIWAYAT PENDIDIKAN 

1. SD    : SD N Slerok 7 Kota Tegal (2007-2013) 

2. SMP   : SMP N 15 Kota Tegal (2013-2016) 

3. SMK   : SMK N 2 Kota Tegal (2016-2019) 

 

 

 

 

 

Pekalongan, 14 Maret 2023 

 

 

 

 

Kharisma Dwi Aryani 
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LAMPIRAN 

Lampiran 1 :  Daftar Populasi 

NO 
Kode 

Emiten 
Nama Perusahaan 

 
1 AGRO Bank Raya Indonesia Tbk  

2 AGRS Bank IBK Indonesia Tbk  

3 AMAR Bank Amar Indonesia Tbk  

4 ARTO Bank Jago Tbk  

5 BABP Bank MNC Internasional Tbk  

6 BACA Bank Capital Indonesia Tbk  

7 BANK PT Bank Aladin Syariah   

8 BBCA Bank Central Asia Tbk  

9 BBHI Allo Bank Indonesia Tbk  

10 BBKP Bank KB Bukopin Tbk  

11 BBMD Bank Mestika Dharma Tbk  

12 BBNI Bank Negara Indonesia (Persero) Tbk  

13 BBRI Bank Rakyat Indonesia (Persero) Tbk  

14 BBSI Bank Bisnis Internasional Tbk  

15 BBTN Bank Tabungan Negara (Persero) Tbk  

16 BBYB Bank Neo Commerce Tbk  

17 BCIC Bank Jtrust Indonesia Tbk  

18 BDMN Bank Danamon Indonesia Tbk  

19 BEKS Bank Pembangunan Daerah Banten Tbk  

20 BGTG Bank Ganesha Tbk  

21 BINA Bank Ina Perdana Tbk  

22 BJBR Bank Pembangunan Daerah Jawa Barat dan Banten  

23 BJTM Bank Pembangunan Daerah Jawa Timur  

24 BKSW Bank QNB Indonesia Tbk  

25 BMAS Bank Maspion Indonesia Tbk  

26 BMRI Bank Mandiri (Persero) Tbk  

27 BNBA Bank Bumi Arta Tbk  

28 BNGA Bank CIMB Niaga Tbk  

29 BNII Bank Maybank Indonesia Tbk  

30 BNLI Bank Permata Tbk  



 
 

II 
 

 

31 BRIS Bank Syariah Tbk  

32 BSIM Bank Sinarmas Tbk  

33 BSWD Bank Of India Indonesia Tbk  

34 BTPN Bank BTPN Tbk  

35 BTPS Bank BTPN Syariah Tbk  

36 BVIC Bank Victoria International Tbk  

37 DNAR Bank Oke Indonesia Tbk  

38 INPC Bank Artha Graha Internasional Tbk  

39 MASB Bank Multiarta Sentosa Tbk  

40 MAYA Bank Mayapada Internasional Tbk  

41 MCOR Bank China Construction Bank Indonesia Tbk  

42 MEGA Bank Mega Tbk  

43 NISP Bank OCBC NISP Tbk  

44 NOBU Bank Nationalnobu Tbk  

45 PNBN Bank Pan Indonesia Tbk  

46 PNBS Bank Panin Dubai Syariah Tbk  

47 SDRA Bank Woori Saudara Indonesia Tbk  

 



 
 

III 
 

 

Lampiran 2 : Daftar Populasi Yang Tidak Memenuhi Kriteria 

1. Perusahaan ketegori perbankan yang baru terdaftar di BEI pada periode 

penelitian tahun 2019-2021 

NO Kode Saham Nama Perusahaan Tanggal IPO 

1 AMAR Bank Amar Indonesia Tbk 9 Januari 2020 

2 BANK PT Bank Aladin Syariah 1 Februari 2021 

3 BBSI Bank Bisnis Internasional 

Tbk 

7 September 2020 

4 MASB Bank Multiarta Sentosa Tbk 30 Juni 2021 

 

2. Perusahaan yang tidak memiliki data lengkap terkait variabel penelitian 

berturut-turut selama periode penelitian tahun 2019-2021 

NO Kode Saham Nama Perusahaan 

1 AGRS Bank IBK Indonesia Tbk 

2 BABP Bank MNC Internasional Tbk 

3 BACA Bank Capital Indonesia Tbk 

4 BBKP Bank KB Bukopin Tbk 

5 BBTN Bank Tabungan Negara (Persero) Tbk 

6 BBYB Bank Neo Commerce Tbk 

7 BCIC Bank Jtrust Indonesia Tbk 

8 BEKS Bank Pembangunan Daerah Banten Tbk 

9 BGTG Bank Ganesha Tbk 
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10 BINA Bank Ina Perdana Tbk 

11 BJBR Bank Pembangunan Daerah Jawa Barat dan Banten 

12 BKSW Bank QNB Indonesia Tbk 

13 BMAS Bank Maspion Indonesia Tbk 

14 BNBA Bank Bumi Arta Tbk 

15 BNII Bank Maybank Indonesia Tbk 

16 BNLI Bank Permata Tbk 

17 BSWD Bank Of India Indonesia Tbk 

18 BTPN Bank BTPN Tbk 

19 BVIC Bank Victoria International Tbk 

20 DNAR Bank Oke Indonesia Tbk 

21 MCOR Bank China Construction Bank Indonesia Tbk 

22 MEGA Bank Mega Tbk 

23 NOBU Bank Nationalnobu Tbk 

 

3. Perusahaan yang melakukan kegiatan ekonomi yang berdampak terlalu 

siginifikan terhadap data-data penelitian selama periode penelitian tahun 

2019-2021 

NO Kode Saham Nama Perusahaan 

1 AGRO Bank Raya Indonesia Tbk 

2 ARTO Bank Jago Tbk 

3 BBHI Allo Bank Indonesia Tbk 
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4 BRIS Bank Syariah Tbk 

5 BTPS Bank BTPN Syariah Tbk 

6 PNBS Bank Panin Dubai Syariah Tbk 
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Lampiran 3 : Daftar Sampel 

 

NO Kode Nama Perusahaan 

1 BBCA Bank Central Asia Tbk 

2 BBMD Bank Mestika Dharma Tbk 

3 BBNI Bank Negara Indonesia (Persero) Tbk 

4 BBRI Bank Rakyat Indonesia (Persero) Tbk 

5 BDMN Bank Danamon Indonesia Tbk 

6 BJTM Bank Pembangunan Daerah Jawa Timur 

7 BMRI Bank Mandiri (Persero) Tbk 

8 BNGA Bank CIMB Niaga Tbk 

9 BSIM Bank Sinarmas Tbk 

10 INPC Bank Artha Graha Internasional Tbk 

11 MAYA Bank Mayapada Internasional Tbk 

12 NISP Bank OCBC NISP Tbk 

13 PNBN Bank Pan Indonesia Tbk (PNBN) 

14 SDRA Bank Woori Saudara Indonesia Tbk 
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Lampiran 4 : Data Mentah Tiap Variabel 

 

No Kode Tahun 
Return 

Saham 
CSR 

Kepemilikan 

Institusional 

Kepemilikan 

Manajerial 

Komisaris 

Independen 
Komite Audit 

1 BBCA 

2019 -0.04247 0.6700 0.967 0.00186 0.6 3 

2020 -0.02107 0.7030 0.9666 0.00181 0.6 3 

2021 0.031233 0.7470 0.9612 0.00177 0.6 3 

2 BBMD 

2019 -0.11055 0.5820 0.8944 0.00018 0.5 3 

2020 -0.00603 0.6150 0.9098 0.00024 0.5 3 

2021 0.025564 0.6700 0.9098 0.0003 0.5 3 

3 BBNI 

2019 -0.0418 0.5820 0.9796 0.00008 0.63 4 

2020 -0.01662 0.6040 0.9321 0.0001 0.6 5 

2021 0.093346 0.6480 0.9476 0.00027 0.7 5 

4 BBRI 

2019 -0.0685 0.6370 0.989 0.00004 0.56 7 

2020 0.031296 0.6810 0.9796 0.00011 0.6 8 

2021 0.074853 0.7140 0.9741 0.00012 0.6 8 

5 BDMN 

2019 -0.11178 0.615 0.9871 0.00001 0.5 4 

2020 -0.00556 0.6370 0.9587 0.00014 0.5 4 

2021 -0.01202 0.6700 0.9559 0.00015 0.5 5 

6 BJTM 2019 -0.05602 0.5490 0.9378 0.00044 0.5 4 
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2020 0.036199 0.6150 0.9134 0.00041 0.5 4 

2021 0.057613 0.6480 0.9068 0.00061 0.67 4 

7 BMRI 

2019 0.008252 0.6370 0.9905 0.0002 0.5 7 

2020 -0.06188 0.6590 0.9843 0.00024 0.5 7 

2021 0.075562 0.7030 0.9871 0.00029 0.5 7 

8 BNGA 

2019 -0.16011 0.5490 0.9814 0.00032 0.5 4 

2020 0.114522 0.6150 0.9768 0.00031 0.63 6 

2021 0.099886 0.6370 0.9551 0.00035 0.43 3 

9 BSIM 

2019 -0.03414 0.626 0.994 0.00006 0.67 3 

2020 -0.12877 0.6700 0.9842 0.00006 0.67 3 

2021 -0.04593 0.6920 0.9962 0.00004 0.67 3 

10 INPC 

2019 -0.01074 0.593 0.9389 0.02857 0.5 3 

2020 0.129032 0.6590 0.9386 0.02857 0.6 4 

2021 -0.02 0.6810 0.9353 0.02232 0.6 3 

11 MAYA 

2019 -0.2622 0.6260 0.9211 0.04794 0.57 3 

2020 -0.0466 0.6480 0.9211 0.04794 0.5 3 

2021 -0.08333 0.6920 0.9046 0.04794 0.33 3 

12 NISP 

2019 -0.00614 0.6150 0.998 0.00017 0.67 4 

2020 0.013205 0.6810 0.9973 0.00018 0.63 4 

2021 0.014377 0.7140 0.9914 0.0002 0.63 4 

13 PNBN 

2019 -0.26846 0.5930 0.8485 0.00031 0.6 3 

2020 -0.11638 0.6260 0.9646 0.00005 0.83 5 

2021 0.039092 0.6810 0.9646 0.00015 0.5 5 
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14 SDRA 

2019 0.013605 0.6480 0.9763 0.00035 0.75 5 

2020 0.085631 0.7140 0.9765 0.00038 0.75 5 

2021 -0.02158 0.7360 0.9801 0.00028 0.67 4 
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Lampiran 5 : Perhitungan Data Tiap Variabel 

1. Variabel Y : Return Saham  

 

R =  
𝑅𝑒𝑡𝑢𝑟𝑛 Periode ini−𝑅𝑒𝑡𝑢𝑟𝑛 Periode Lalu

Return Periode Lalu
 

 

NO KODE PERIODE PUBLIKASI Pt-1 Pt RETURN SAHAM 

1 BBCA 

2019 10-Feb-20 6263 5997 -0.042 

2020 9-Feb-21 6598 6459 -0.021 

2021 28-Jan-22 7332 7561 0.031 

2 BBMD 

2019 23-Apr-20 1185 1054 -0.111 

2020 21-Apr-21 1326 1318 -0.006 

2021 31-Mar-22 1995 2046 0.026 

3 BBNI 

2019 10-Feb-20 6818 6533 -0.042 

2020 3-Feb-21 5838 5741 -0.017 

2021 26-Jan-22 6567 7180 0.093 

4 BBRI 

2019 14-Feb-20 3927 3658 -0.069 

2020 9-Feb-21 4058 4185 0.031 

2021 4-Feb-22 3754 4035 0.075 

5 BDMN 

2019 10-Feb-20 2997 2662 -0.112 

2020 19-Feb-21 3057 3040 -0.006 

2021 17-Feb-22 2329 2301 -0.012 

6 BJTM 

2019 15-Feb-20 482 455 -0.056 

2020 1-May-21 663 687 0.036 

2021 18-Mar-22 729 771 0.058 

7 BMRI 

2019 1-Feb-20 2666 2688 0.008 

2020 3-Feb-21 2634 2471 -0.062 

2021 28-Jan-22 2938 3160 0.076 

8 BNGA 

2019 23-Feb-20 712 598 -0.160 

2020 19-Feb-21 847 944 0.115 

2021 21-Feb-22 881 969 0.100 

9 BSIM 

2019 19-Apr-20 498 481 -0.034 

2020 30-Apr-21 730 636 -0.129 

2021 31-Mar-22 675 644 -0.046 

10 INPC 

2019 28-May-20 51.23 50.68 -0.011 

2020 31-May-21 155 175 0.129 

2021 31-Mar-22 100 98 -0.020 

11 MAYA 
2019 15-May-20 5145 3796 -0.262 

2020 29-May-21 1867 1780 -0.047 
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2021 30-Apr-22 600 550 -0.083 

12 NISP 

2019 18-Feb-20 814 809 -0.006 

2020 10-Feb-21 833 844 0.013 

2021 31-Jan-22 626 635 0.014 

13 PNBN 

2019 3-Mar-20 1151 842 -0.268 

2020 31-Mar-21 1117 987 -0.116 

2021 28-Mar-22 793 824 0.039 

14 SDRA 

2019 7-Mar-20 735 745 0.014 

2020 2-Mar-21 689 748 0.086 

2021 4-Mar-22 556 544 -0.022 

 

 

2. Variabel X : Corporate Social Responsibility (CSR) 

 

CSRI = 
Jumlah item yang diungkapkan

Total item
 

 

No Kode Tahun 
Jumlah Item 

yang 
Diungkapkan 

Total Item CSRI 

1 BBCA 

2019 61 91 0.6700 

2020 64 91 0.7030 

2021 68 91 0.7470 

2 BBMD 

2019 53 91 0.5820 

2020 56 91 0.6150 

2021 61 91 0.6700 

3 BBNI 

2019 53 91 0.5820 

2020 55 91 0.6040 

2021 59 91 0.6480 

4 BBRI 

2019 58 91 0.6370 

2020 62 91 0.6810 

2021 65 91 0.7140 

5 BDMN 

2019 56 91 0.615 

2020 58 91 0.6370 

2021 61 91 0.6700 

6 BJTM 

2019 50 91 0.5490 

2020 56 91 0.6150 

2021 59 91 0.6480 

7 BMRI 
2019 58 91 0.6370 

2020 60 91 0.6590 
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2021 64 91 0.7030 

8 BNGA 

2019 50 91 0.5490 

2020 56 91 0.6150 

2021 58 91 0.6370 

9 BSIM 

2019 57 91 0.626 

2020 61 91 0.6700 

2021 63 91 0.6920 

10 INPC 

2019 54 91 0.593 

2020 60 91 0.6590 

2021 62 91 0.6810 

11 MAYA 

2019 57 91 0.6260 

2020 59 91 0.6480 

2021 63 91 0.6920 

12 NISP 

2019 56 91 0.6150 

2020 62 91 0.6810 

2021 65 91 0.7140 

13 PNBN 

2019 54 91 0.5930 

2020 57 91 0.6260 

2021 62 91 0.6810 

14 SDRA 

2019 59 91 0.6480 

2020 65 91 0.7140 

2021 67 91 0.7360 
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3. Variabel Moderasi 1 : Kepemilikan Institusional 

 

Kepemilikan institusional = 
∑ saham institusi

∑ saham beredar
 

 

NO KODE TAHUN SAHAM BEREDAR KEPEMILIKAN INSTITUSIONAL INDEKS KI 

 

1 BBCA 

2019          24,655,010,000.000          23,841,394,670.000  0.9670  

2020          24,655,010,000.000          23,831,532,666.000  0.9666  

2021        123,275,050,000.000        118,491,978,060.000  0.9612  

2 BBMD 

2019            4,090,090,000.000            3,658,097,600.000  0.8944  

2020            4,090,090,000.000            3,721,230,500.000  0.9098  

2021            4,090,090,000.000            3,721,116,400.000  0.9098  

3 BBNI 

2019          18,648,656,458.000          18,268,744,681.000  0.9796  

2020          18,647,669,880.000          17,382,027,175.000  0.9321  

2021          18,648,656,458.000          17,671,671,886.000  0.9476  

4 BBRI 

2019        123,345,810,000.000        121,993,105,880.000  0.9890  

2020        123,345,810,000.000        120,827,282,776.000  0.9796  

2021        151,559,001,604.000        147,637,608,824.000  0.9741  

5 BDMN 

2019            9,773,552,870.000            9,647,439,983.000  0.9871  

2020            9,773,552,870.000            9,370,376,346.000  0.9587  

2021            9,773,552,870.000            9,342,304,528.000  0.9559  

6 BJTM 2019          15,002,370,582.000          14,068,697,178.000  0.9378  
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2020          15,015,498,082.000          13,715,278,538.000  0.9134  

2021          15,015,498,082.000          13,616,199,764.000  0.9068  

7 BMRI 

2019          46,666,666,666.000          46,223,989,920.000  0.9905  

2020          46,666,666,666.000          45,934,664,424.000  0.9843  

2021          46,666,666,666.000          46,063,284,267.000  0.9871  

8 BNGA 

2019          25,131,606,731.000          24,664,073,535.000  0.9814  

2020          25,131,606,843.000          24,548,439,451.000  0.9768  

2021          27,075,156,123.000          25,859,729,060.000  0.9551  

9 BSIM 

2019          16,981,803,206.000          16,879,912,387.000  0.9940  

2020          17,461,803,306.000          17,185,906,814.000  0.9842  

2021          17,461,803,306.000          17,395,448,453.000  0.9962  

10 INPC 

2019          15,796,195,197.000          14,830,654,598.000  0.9389  

2020          15,796,195,097.000          14,826,786,298.000  0.9386  

2021          20,223,412,907.000          18,915,796,307.000  0.9353  

11 MAYA 

2019            6,832,410,700.000            6,293,402,646.000  0.9211  

2020            6,832,410,700.000            6,293,364,146.000  0.9211  

2021          11,832,368,850.000          10,703,421,800.000  0.9046  

12 NISP 

2019          22,945,296,972.000          22,899,406,378.000  0.9980  

2020          22,945,296,972.000          22,883,344,670.000  0.9973  

2021          22,945,296,972.000          22,747,967,418.000  0.9914  

13 PNBN 

2019          24,087,645,998.000          20,438,864,437.000  0.8485  

2020          24,087,645,998.000          23,234,541,144.000  0.9646  

2021          24,087,645,998.000          23,234,541,144.000  0.9646  

14 SDRA 2019            6,580,926,254.000            6,425,065,972.000  0.9763  
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2020            6,580,926,254.000            6,426,512,272.000  0.9765  

2021            8,568,234,364.000            8,397,562,607.000  0.9801  

 

4. Variabel Moderasi 2 : Kepemilikan Manajerial 

 

Kepemilikan manajerial = 
∑ saham manajemen

∑ saham beredar
 

 

 

NO KODE TAHUN SAHAM BEREDAR KEPEMILIKAN INSTITUSIONAL INDEKS KM 

 

1 BBCA 

2019                       24,655,010,000                      45,845,935  0.00186  

2020                       24,655,010,000                      44,674,462  0.00181  

2021                     123,275,050,000                    218,768,210  0.00177  

2 BBMD 

2019                         4,090,090,000                           720,300  0.00018  

2020                         4,090,090,000                           966,300  0.00024  

2021                         4,090,090,000                        1,226,200  0.00030  

3 BBNI 

2019                       18,648,656,458                        1,421,049  0.00008  

2020                       18,647,669,880                        1,773,940  0.00010  

2021                       18,648,656,458                        5,023,737  0.00027  

4 BBRI 2019                     123,345,810,000                        5,185,400  0.00004  
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2020                     123,345,810,000                      13,828,400  0.00011  

2021                     151,559,001,604                      17,686,911  0.00012  

5 BDMN 

2019                         9,773,552,870                           131,856  0.00001  

2020                         9,773,552,870                        1,349,456  0.00014  

2021                         9,773,552,870                        1,440,456  0.00015  

6 BJTM 

2019                       15,002,370,582                        6,672,666  0.00044  

2020                       15,015,498,082                        6,132,566  0.00041  

2021                       15,015,498,082                        9,194,166  0.00061  

7 BMRI 

2019                       46,666,666,666                        9,261,758  0.00020  

2020                       46,666,666,666                      11,420,700  0.00024  

2021                       46,666,666,666                      13,305,500  0.00029  

8 BNGA 

2019                       25,131,606,731                        8,092,581  0.00032  

2020                       25,131,606,843                        7,713,087  0.00031  

2021                       27,075,156,123                        9,459,589  0.00035  

9 BSIM 

2019                       16,981,803,206                        1,067,446  0.00006  

2020                       17,461,803,306                        1,067,446  0.00006  

2021                       17,461,803,306                           612,146  0.00004  

10 INPC 

2019                       15,796,195,197                    451,295,950  0.02857  

2020                       15,796,195,097                    451,295,950  0.02857  

2021                       20,223,412,907                    451,295,950  0.02232  

11 MAYA 

2019                         6,832,410,700                    327,563,290  0.04794  

2020                         6,832,410,700                    327,563,390  0.04794  

2021                       11,832,368,850                    567,274,105  0.04794  

12 NISP 2019                       22,945,296,972                        3,966,362  0.00017  
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2020                       22,945,296,972                        4,222,362  0.00018  

2021                       22,945,296,972                        4,586,362  0.00020  

13 PNBN 

2019                       24,087,645,998                        7,416,037  0.00031  

2020                       24,087,645,998                        1,100,000  0.00005  

2021                       24,087,645,998                        3,600,000  0.00015  

14 SDRA 

2019                         6,580,926,254                        2,297,000  0.00035  

2020                         6,580,926,254                        2,488,100  0.00038  

2021                         8,568,234,364                        2,431,800  0.00028  
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5. Variabel Moderasi 3 : Komisaris Independen 

 

Komisaris independen =  
∑ Komisaris Independen

∑  Dewan Komisaris
 

 

NO KODE 
TAHU

N 

KOMISARIS 
INDEPENDE

N 

DEWAN 
KOMISARIS 

RASIO 
KOMISARIS 

INDEPENDEN  

1 BBCA 

2019 3 5 0.6  

2020 3 5 0.6  

2021 3 5 0.6  

2 BBMD 

2019 2 4 0.5  

2020 2 4 0.5  

2021 2 4 0.5  

3 BBNI 

2019 5 8 0.625  

2020 6 10 0.6  

2021 7 10 0.7  

4 BBRI 

2019 5 9 0.555555556  

2020 6 10 0.6  

2021 6 10 0.6  

5 BDMN 

2019 4 8 0.5  

2020 4 8 0.5  

2021 4 8 0.5  

6 BJTM 

2019 3 6 0.5  

2020 3 6 0.5  

2021 2 3 0.666666667  

7 BMRI 

2019 4 8 0.5  

2020 5 10 0.5  

2021 5 10 0.5  

8 BNGA 

2019 4 8 0.5  

2020 5 8 0.625  

2021 3 7 0.428571429  

9 BSIM 

2019 2 3 0.666666667  

2020 2 3 0.666666667  

2021 2 3 0.666666667  

10 INPC 

2019 2 4 0.5  

2020 3 5 0.6  

2021 3 5 0.6  

11 MAYA 2019 4 7 0.571428571  
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2020 3 6 0.5  

2021 1 3 0.333333333  

12 NISP 

2019 6 9 0.666666667  

2020 5 8 0.625  

2021 5 8 0.625  

13 PNBN 

2019 3 5 0.6  

2020 5 6 0.833333333  

2021 3 6 0.5  

14 SDRA 

2019 3 4 0.75  

2020 3 4 0.75  

2021 2 3 0.666666667  

 

6. Variabel Moderasi 4 : Komite Audit 

 

Komite audit = Jumlah komite audit setiap tahunnya dalam laporan 

keuangan 

 

NO KODE TAHUN 
KOMITE 
AUDIT 

 

1 BBCA 

2019 3  

2020 3  

2021 3  

2 BBMD 

2019 3  

2020 3  

2021 3  

3 BBNI 

2019 4  

2020 5  

2021 5  

4 BBRI 

2019 7  

2020 8  

2021 8  

5 BDMN 

2019 4  

2020 4  

2021 5  

6 BJTM 

2019 4  

2020 4  

2021 4  
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7 BMRI 

2019 7  

2020 7  

2021 7  

8 BNGA 

2019 4  

2020 6  

2021 3  

9 BSIM 

2019 3  

2020 3  

2021 3  

10 INPC 

2019 3  

2020 4  

2021 3  

11 MAYA 

2019 3  

2020 3  

2021 3  

12 NISP 

2019 4  

2020 4  

2021 4  

13 PNBN 

2019 3  

2020 5  

2021 5  

14 SDRA 

2019 5  

2020 5  

2021 4  
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Lampiran 6 : Uji Statistik Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Return Saham 42 -.27 .13 -.0194 .08717 

CSR 42 .549 .747 .64957 .047020 

Kepemilikan Institusional 42 .849 .998 .95660 .034520 

Kepemilkan Manajerial 42 .00001 .04794 .0056157 .01371567 

Komisaris Independen 42 .33 .83 .5791 .09545 

Komite Audit 42 3.00 8.00 4.3095 1.48961 

Valid N (listwise) 42     
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Lampiran 7 : Hasil Uji Asumsi Klasik 

1. Hasil Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 42 

Normal Parametersa,b Mean .0000000 

Std. Deviation .07491015 

Most Extreme Differences Absolute .086 

Positive .086 

Negative -.073 

Test Statistic .086 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

 

 

2. Hasil Uji Multikolinearitas 

Coefficientsa 

Model 

Collinearity Statistics 

Tolerance VIF 

1 CSR .874 1.144 

Kepemilikan Institusional .662 1.510 

Kepemilkan Manajerial .751 1.332 

Komisaris Independen .827 1.209 

Komite Audit .777 1.287 

a. Dependent Variable: Return Saham 

 

 

 

 

 

 

 



 
 

XXIII 
 

 

3. Hasil Uji Autokorelasi 

Runs Test 

 

Unstandardized 

Residual 

Test Valuea .00972 

Cases < Test Value 21 

Cases >= Test Value 21 

Total Cases 42 

Number of Runs 19 

Z -.781 

Asymp. Sig. (2-tailed) .435 

a. Median 

 

 

4. Hasil Uji Hateroskedastisitas 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .558 .219  2.551 .015 

CSR -.302 .158 -.294 -1.813 .064 

Kepemilikan Institusional -.420 .247 -.300 -1.699 .098 

Kepemilkan Manajerial .842 .584 .239 1.443 .158 

Komisaris Independen .138 .080 .272 1.723 .093 

Komite Audit .003 .005 .085 .519 .607 

a. Dependent Variable: ABS_RES 
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Lampiran 8 : Hasil Uji Regresi Sederhana 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .393a .155 .133 .08115 

a. Predictors: (Constant), CSR 

 
 

 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .048 1 .048 7.310 .010b 

Residual .263 40 .007   

Total .312 41    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), CSR 

 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -.493 .176  -2.807 .008 

CSR .729 .270 .393 2.704 .010 

a. Dependent Variable: Return Saham 
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Lampiran 9 : Hasil Uji Interaksi (Moderated Regression Analysis) 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 .606a .367 .189 .07848 

a. Predictors: (Constant), XZ4, Komisaris Independen, CSR, 

Kepemilkan Manajerial, Kepemilikan Institusional, Komite Audit, XZ3, 

XZ2, XZ1 

 
 

ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .114 9 .013 2.264 .034b 

Residual .197 32 .006   

Total .312 41    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), XZ4, Komisaris Independen, CSR, Kepemilkan Manajerial, Kepemilikan 

Institusional, Komite Audit, XZ3, XZ2, XZ1 

 
 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) -15.247 6.780  -2.249 .032 

CSR 24.573 10.949 13.256 2.244 .032 

Kepemilikan Institusional 16.950 7.474 6.713 2.268 .030 

Kepemilkan Manajerial 9.565 22.106 1.505 .433 .668 

Komisaris Independen -2.491 2.536 -2.728 -.982 .333 

Komite Audit -.036 .176 -.620 -.206 .838 

XZ1 -27.322 12.038 -17.442 -2.270 .030 

XZ2 -17.920 34.446 -1.840 -.520 .606 

XZ3 3.800 3.925 3.158 .968 .340 

XZ4 .078 .262 .933 .299 .767 

a. Dependent Variable: Return Saham 
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