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Lampiran I 
 

Daftar Perusahaan Sektor Ekstraktif yang Terdaftar di Jakarta Islamic 

Index 30 Periode 2019-2024 yang Menjadi Populasi 

No Kode Perusahaan Nama Perusahaan 

1 ADRO PT Alamtri Resources Indonesia Tbk 

2 INCO PT Vale Indonesia Tbk 

3 INTP PT Indocement Tunggal Prakarsa Tbk 

4 ITMG PT Indo Tambangraya Megah Tbk 

5 PGAS PT Perusahaan Gas Negara Tbk 

6 PTBA PT Bukit Asam Tbk 

7 SMGR PT Semen Indonesia (Persero) Tbk 

8 UNTR PT United Tractors Tbk 

Sumber: idxislamic.idx.co.id 

Data Profitabilitas (ROA) (Dalam bentuk persen) 

NO 
KODE 

SAHAM 

Return on Assets (RoA) 

2019 2020 2021 2022 2023 2024 
1 ADRO 6.03% 2.48% 13.56% 26.26% 17.71% 23.22% 

2 INCO 2.58% 3.58% 6.68% 7.54% 9.38% 1.88% 

3 INTP 6.62% 6.61% 6.84% 7.17% 6.58% 6.60% 

4 ITMG 10.46% 3.26% 28.53% 45.43% 22.84% 15.61% 

5 PGAS 1.53% -2.86% 4.85% 5.58% 5.71% 6.85% 

6 PTBA 15.48% 10.01% 22.25% 28.17% 16.23% 12.30% 

7 SMGR 2.97% 3.43% 2.72% 3.01% 2.81% 1.47% 

8 UNTR 9.97% 5.64% 9.42% 16.37% 14.37% 11.87% 

Sumber: www.idx.co.id dan www.idnfinancials.com (data diolah dari financial 

statement) 

 

 

http://www.idx.co.id/
http://www.idnfinancials.com/
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Data Leverage (DER) 

NO 
KODE 

SAHAM 

Debt ro Equity Ratio (DeR) 

2019 2020 2021 2022 2023 2024 

1 ADRO 
     

0.8118  

     

0.6149  

     

0.7017  

     

0.6519  

     

0.4136  

     

0.2479  

2 INCO 
     

0.1447  

     

0.1457  

     

0.1478  

     

0.1288  

     

0.1409  

     

0.1622  

3 INTP 
     

0.2005  

     

0.2331  

     

0.2675  

     

0.3138  

     

0.4139  

     

0.3756  

4 ITMG 
     

0.3670  

     

0.3691  

     

0.3867  

     

0.3537  

     

0.2233  

     

0.2445  

5 PGAS 
     

1.2798  

     

1.5492  

     

1.2865  

     

1.0905  

     

0.8640  

     

0.7475  

6 PTBA 
     

0.4166  

     

0.4202  

     

0.4894  

     

0.5687  

     

0.7977  

     

0.8453  

7 SMGR 
     

1.2957  

     

1.1379  

     

0.8783  

     

0.7043  

     

0.6646  

     

0.5514  

8 UNTR 
     

0.8281  

     

0.5805  

     

0.5672  

     

0.5693  

     

0.8329  

     

0.7263  

Sumber: www.idx.co.id dan www.idnfinancials.com (data diolah dari financial 

statement) 

Data Kepemilikan Institusi (Dalam bentuk persen) 

NO 
KODE 

SAHAM 

Kepemilikan Institusional 

2019 2020 2021 2022 2023 2024 
1 ADRO 79.67% 78.24% 79.82% 79.82% 78.38% 77.41% 

2 INCO 96.49% 95.87% 94.58% 97.47% 95.67% 95.08% 

3 INTP 90.86% 87.44% 84.03% 81.07% 86.55% 97.52% 

4 ITMG 90.70% 83.67% 88.43% 88.15% 85.55% 86.23% 

5 PGAS 96.30% 86.87% 86.87% 92.39% 85.87% 89.23% 

6 PTBA 94.51% 90.41% 89.18% 89.39% 89.39% 86.94% 

7 SMGR 99.27% 99.21% 95.90% 96.31% 95.91% 92.30% 

8 UNTR 97.38% 97.55% 97.17% 97.68% 94.90% 96.48% 

Sumber: www.idx.co.id dan www.idnfinancials.com (data diolah dari financial 

statement) 

 

 

 

http://www.idx.co.id/
http://www.idnfinancials.com/
http://www.idx.co.id/
http://www.idnfinancials.com/
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Data Ukuran Perusahaan (Dalam logaritma natural) 

NO 
KODE 

SAHAM 

Ln Ukuran Perusahaan 

2019 2020 2021 2022 2023 2024 

1 ADRO 
   

32.2394  

   

32.1310  

   

32.3162  

   

32.7557  

   

32.7167  

   

32.3158  

2 INCO 
   

31.0617  

   

31.1168  

   

31.1951  

   

31.3554  

   

31.4416  

   

31.5697  

3 INTP 
   

30.9527  

   

30.9395  

   

30.8943  

   

30.8778  

   

31.0205  

   

31.0461  

4 ITMG 
   

30.4528  

   

30.4248  

   

30.8003  

   

31.3486  

   

31.1508  

   

31.2916  

5 PGAS 
   

32.2609  

   

32.2970  

   

32.3061  

   

32.3511  

   

32.2549  

   

32.2722  

6 PTBA 
   

30.8929  

   

30.8114  

   

31.2180  

   

31.4456  

   

31.2885  

   

31.3636  

7 SMGR 
   

32.0106  

   

31.9878  

   

31.9684  

   

32.0494  

   

32.0355  

   

31.9747  

8 UNTR 
   

32.3470  

   

32.2342  

   

32.3545  

   

32.5761  

   

32.6682  

   

32.7638  

Sumber: www.idx.co.id dan www.idnfinancials.com (data diolah dari financial 

statement) 

 

  

http://www.idx.co.id/
http://www.idnfinancials.com/
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Data Index Islamic Social Reporting  
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Sumber: www.idx.co.id dan www.idnfinancials.com (data diolah dari financial statement) 

Sumber: www.idx.co.id dan www.idnfinancials.com (data diolah dari financial statement menggunakan metode content analisys) 

 

http://www.idx.co.id/
http://www.idnfinancials.com/
http://www.idx.co.id/
http://www.idnfinancials.com/
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Lampiran II 

 

Hasil Estimasi Data Panel menggunakan Pendekatan CEM 

 

Dependent Variable: Y_ISR   

Method: Panel Least Squares   

Date: 06/18/25   Time: 00:03   

Sample: 2019 2024    

Periods included: 6    

Cross-sections included: 8   

Total panel (balanced) observations: 48  
      
      Variable Coefficient Std. Error t-Statistic Prob.    
      
      C 0.410913 0.365650 1.123789 0.2673  

X1_ROA 0.101971 0.072716 1.402321 0.1680  

X2_DER 0.048085 0.022458 2.141073 0.0380  

X3_KEP_INS -0.263319 0.100185 -2.628331 0.0119  

X4_SIZE 0.013681 0.011358 1.204513 0.2350  
      
      Root MSE 0.039548     R-squared 0.349540  

Mean dependent var 0.644965     Adjusted R-squared 0.289032  

S.D. dependent var 0.049554     S.E. of regression 0.041784  

Akaike info criterion -3.414285     Sum squared resid 0.075073  

Schwarz criterion -3.219368     Log likelihood 86.94284  

Hannan-Quinn criter. -3.340626     F-statistic 5.776765  

Durbin-Watson stat 1.437406     Prob(F-statistic) 0.000821  
      
      

 

Sumber: data diolah menggunakan aplikasi E-Views 12 

Hasil Estimasi Data Panel menggunakan Pendekatan FEM 

 

Dependent Variable: Y_ISR  

Method: Panel Least Squares  

Date: 06/18/25   Time: 22:01  

Sample: 2019 2024   

Periods included: 6   

Cross-sections included: 8  

Total panel (balanced) observations: 48 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -0.157309 1.243708 -0.126484 0.9001 

X1_ROA -0.012670 0.122989 -0.103014 0.9185 

X2_DER -0.024919 0.035767 -0.696711 0.4905 

X3_KEP_INS -0.229448 0.215899 -1.062753 0.2950 

X4_SIZE 0.032353 0.038216 0.846570 0.4028 
     
      Effects Specification   
     
     Cross-section fixed (dummy variables) 
     
     Root MSE 0.034413     R-squared 0.507479 

Mean dependent var 0.644965     Adjusted R-squared 0.356986 
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S.D. dependent var 0.049554     S.E. of regression 0.039737 

Akaike info criterion -3.400760     Sum squared resid 0.056844 

Schwarz criterion -2.932960     Log likelihood 93.61825 

Hannan-Quinn criter. -3.223978     F-statistic 3.372116 

Durbin-Watson stat 2.073360     Prob(F-statistic) 0.002800 
     
     

Sumber: data diolah menggunakan aplikasi E-Views 12 

 

Hasil Estimasi Data Panel menggunakan Pendekatan REM 

 

Dependent Variable: Y_ISR  

Method: Panel EGLS (Cross-section random effects) 

Date: 06/18/25   Time: 22:00  

Sample: 2019 2024   

Periods included: 6   

Cross-sections included: 8  

Total panel (balanced) observations: 48 

Swamy and Arora estimator of component variances 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.340904 0.398251 0.856002 0.3967 

X1_ROA 0.084372 0.074324 1.135193 0.2626 

X2_DER 0.038299 0.023747 1.612794 0.1141 

X3_KEP_INS -0.268858 0.108350 -2.481383 0.0171 

X4_SIZE 0.016284 0.012390 1.314264 0.1957 
     
      Effects Specification   

   S.D.   Rho   
     
     Cross-section random 0.010698 0.0676 

Idiosyncratic random 0.039737 0.9324 
     
      Weighted Statistics   
     
     Root MSE 0.038562     R-squared 0.280161 

Mean dependent var 0.538434     Adjusted R-squared 0.213199 

S.D. dependent var 0.045932     S.E. of regression 0.040743 

Sum squared resid 0.071379     F-statistic 4.183897 

Durbin-Watson stat 1.520783     Prob(F-statistic) 0.005986 
     
      Unweighted Statistics   
     
     R-squared 0.346387     Mean dependent var 0.644965 

Sum squared resid 0.075437     Durbin-Watson stat 1.438972 
     
     

 

Sumber: data diolah menggunakan aplikasi E-Views 12 
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Hasil Uji Chow 

 

Redundant Fixed Effects Tests  

Equation: Untitled   

Test cross-section fixed effects 
     
     Effects Test Statistic   d.f.  Prob.  
     
     Cross-section F 1.649179 (7,36) 0.1533 

Cross-section Chi-square 13.350816 7 0.0640 
     
     

Sumber: data diolah menggunakan aplikasi E-Views 12 

 

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 6.204636 4 0.1844 
     
     

Sumber: data diolah menggunakan aplikasi E-Views 12 

 

Hasil Uji LM 

 

Lagrange multiplier (LM) test for panel data 

Date: 06/18/25   Time: 00:06 

Sample: 2019 2024  

Total panel observations: 48 

Probability in ()  
    
    Null (no rand. effect) Cross-section Period Both 

Alternative One-sided One-sided  
    
    Breusch-Pagan  0.051801  0.013656  0.065457 

 (0.8200) (0.9070) (0.7981) 

Honda -0.227598 -0.116859 -0.243568 

 (0.5900) (0.5465) (0.5962) 

King-Wu -0.227598 -0.116859 -0.236167 

 (0.5900) (0.5465) (0.5933) 

GHM -- --  0.000000 

 -- -- (0.7500) 
    
    
Sumber: data diolah menggunakan aplikasi E-Views 12 
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Hasil Uji Multikolinieritas 

 

 X1_ROA X2_DER X3_KEP_INS X4_SIZE 
     
     X1_ROA  1.000000 -0.273186 -0.298023 -0.064654 

X2_DER -0.273186  1.000000  0.100855  0.591691 

X3_KEP_INS -0.298023  0.100855  1.000000  0.013286 

X4_SIZE -0.064654  0.591691  0.013286  1.000000 
 

Sumber: data diolah menggunakan aplikasi E-Views 12 

Hasil Uji Heteroskedastisitas 

 

Dependent Variable: ABSRES  

Method: Panel Least Squares  

Date: 06/18/25   Time: 10:26  

Sample: 2019 2024   

Periods included: 6   

Cross-sections included: 8  

Total panel (balanced) observations: 48 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -0.056748 0.221373 -0.256346 0.7989 

X1_ROA -0.039734 0.044024 -0.902564 0.3718 

X2_DER -0.003691 0.013597 -0.271485 0.7873 

X3_KEP_INS -0.069271 0.060654 -1.142062 0.2597 

X4_SIZE 0.004941 0.006876 0.718519 0.4763 
     
     Root MSE 0.023943     R-squared 0.049472 

Mean dependent var 0.030999     Adjusted R-squared -0.038949 

S.D. dependent var 0.024818     S.E. of regression 0.025297 

Akaike info criterion -4.417936     Sum squared resid 0.027517 

Schwarz criterion -4.223019     Log likelihood 111.0305 

Hannan-Quinn criter. -4.344277     F-statistic 0.559505 

Durbin-Watson stat 1.525824     Prob(F-statistic) 0.693236 
     
     

Sumber: data diolah menggunakan aplikasi E-Views 12 

 

Hasil Uji Regresi Moderasi 

 

Dependent Variable: Y_ISR  

Method: Panel Least Squares  

Date: 06/19/25   Time: 09:17  

Sample: 2019 2024   

Periods included: 6   

Cross-sections included: 8  

Total panel (balanced) observations: 48 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 0.021915 0.386919 0.056640 0.9551 

X1_ROA 0.123084 0.074949 1.642238 0.1088 
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X2_DER 0.030946 0.024786 1.248530 0.2195 

X3_KEP_INS -0.125159 0.113507 -1.102655 0.2771 

X4_SIZE 0.019733 0.011465 1.721056 0.0934 

Z_KOM_IND 0.208338 0.108992 1.911504 0.0635 

X1Z 1.090983 1.520715 0.717415 0.4775 

X2Z 0.384939 0.263610 1.460260 0.1524 

X3Z 0.933162 2.706651 0.344766 0.7322 

X4Z -0.085092 0.180830 -0.470562 0.6406 
     
     Root MSE 0.035551     R-squared 0.474365 

Mean dependent var 0.644965     Adjusted R-squared 0.349872 

S.D. dependent var 0.049554     S.E. of regression 0.039956 

Akaike info criterion -3.419024     Sum squared resid 0.060666 

Schwarz criterion -3.029190     Log likelihood 92.05657 

Hannan-Quinn criter. -3.271705     F-statistic 3.810384 

Durbin-Watson stat 1.638930     Prob(F-statistic) 0.001678 
     
     

 

Sumber: data diolah menggunakan aplikasi E-Views 12 
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Lampiran III 

DAFTAR RIWAYAT HIDUP 

Nama : Muhammad Syamsi Rizki 

Tempat Tanggal Lahir : Bi-ih, 19 Juni 2003 

Agama : Islam 

Kebangsaan : Indonesia 

Status Perkawinan : Belum Kawin 

Alamat : Jl. Pancasila, RT. 03 Desa Bi-ih, Kecamatan 

Karang Intan, Kab. Banjar, Kalimantan 

Selatan. Kode Pos 70661 

Pendidikan : a. TK ABA Al-Fitrah Desa Bi-ih 

b. SDN Bi-ih 

c. SMP Muhammadiyah Bi-ih 

d. SMK Negeri 1 Martapura 

 

Orang Tua 

a. Nama Ayah : Husni Tamrin, S.Ag 

Pekerjaan : Guru 

Alamat : Jl. Pancasila, RT. 03 Desa Bi-ih, Kecamatan 

Karang Intan, Kab. Banjar, Kalimantan 

Selatan. Kode Pos 70661 

b. Nama Ibu : Syamsiaturrahmi, S.Ag 

Pekerjaan : Guru 

Alamat : Jl. Pancasila, RT. 03 Desa Bi-ih, Kecamatan 

Karang Intan, Kab. Banjar, Kalimantan 

Selatan. Kode Pos 70661 

Jumlah Saudara : Anak ke-1 dari 2 bersaudara 
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Lampiran IV 

Surat-Surat 

Surat Penetapan Judul dan Pembimbing Skripsi 
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Surat Persetujuan Perubahan Judul Skripsi 
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Surat Berita Acara Seminar Proposal 
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Surat Pernyataan Telah Melaksanakan Riset 
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Catatan Bimbingan Skripsi I 
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Catatan Bimbingan Skripsi II 
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Catatan Bimbingan Skripsi III 
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Catatan Bimbingan Skripsi IV 
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Catatan Bimbingan Skripsi V 
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Catatan Bimbingan Skripsi VI 

 


