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Lampiran 1  

Saham konstituen Jakarta Islamic Index (JII) sesuai dengan Pengumuman 

Perubahan Komposisi Saham dalam Penghitungan Jakarta Islamic Index No.: 

Peng-00930/BEI.OPP/11-2017 tanggal 29 November 2017 

 

NO KODE NAMA SEKTOR 

1 ADRO Adaro Energy Tbk. Mining 

2 AKRA AKR Corporindo Tbk. Mining 

3 ANTM Aneka Tambang (Persero) Tbk. Mining 

4 ASII Astra International Tbk. Miscellaneous Industry  

5 BRPT Barito Pacific Tbk. Basic Industry and Chemicals 

6 BSDE Bumi Serpong Damai Tbk. Property, Real Estate and 

Building Construction 

7 CTRA Ciputra Development Tbk. Property, Real Estate and 

Building Construction 

8 EXCL XL Axiata Tbk. Infrastructure, Utilities & 

Transportation 

9 ICBP Indofood CBP Sukses Makmur 

Tbk. 

Consumer Goods Industry 

10 INCO Vale Indonesia Tbk. Mining 

11 INDF Indofood Sukses Makmur Tbk. Consumer Goods Industry 

12 KLBF Kalbe Farma Tbk. Consumer Goods Industry 

13 LPKR Lippo Karawaci Tbk. Property, Real Estate and 

Building Construction 

14 LPPF Matahari Department Store Tbk. Trade, Service & Investment 

15 LSIP PP London Sumatra Indonesia Tbk. Agriculture 

16 MYRX Hanson International Tbk. Property, Real Estate and 

Building Construction 

17 PGAS Perusahaan Gas Negara (Persero) 

Tbk. 

Infrastructure, Utilities & 

Transportation 

18 PTBA Tambang Batubara Bukit Asam 

(Persero) Tbk. 

Mining 

19 PTPP PP (Persero) Tbk. Property, Real Estate and 

Building Construction 

20 PWON Pakuwon Jati Tbk. Property, Real Estate and 

Building Construction 

21 SCMA Surya Citra Media Tbk. Trade, Service & Investment 

22 SMGR Semen Indonesia (Persero) Tbk. Basic Industry and Chemicals 

23 SMRA Summarecon Agung Tbk. Property, Real Estate and 

Building Construction 

24 TLKM Telekomunikasi Indonesia (Persero) 

Tbk. 

Infrastructure, Utilities & 

Transportation 

25 TPIA Chandra Asri Petrochemical Tbk. Basic Industry and Chemicals 

26 UNTR United Tractors Tbk. Trade, Service & Investment 

27 UNVR Unilever Indonesia Tbk. Consumer Goods Industry 
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NO KODE NAMA SEKTOR 

28 WIKA Wijaya Karya (Persero) Tbk. Property, Real Estate and 

Building Construction 

29 WSBP Waskita Beton Precast Tbk. Basic Industry and Chemicals 

30 WSKT Waskita Karya (Persero) Tbk. Property, Real Estate and 

Building Construction 
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Lampiran 2  

Data Saham Konstituen Jakarta Islamic Index  

yang Memenuhi Kriteria Sampel 

 

DATA 

EMITEN 
TAHUN DPR ROE DER CR 

Ln(Total 

Aset) 

ADRO 2012 30.17% 12.80% 123% 157.23% 17.99  

ADRO 2013 32.43% 7.18% 111% 177.19% 18.23  

ADRO 2014 43.72% 5.62% 97% 164.17% 18.19  

ADRO 2015 49.89% 4.50% 78% 240.39% 18.22  

ADRO 2016 30.16% 9.00% 72% 247.10% 18.29  

AKRA 2012 62.28% 14.70% 180% 144.09% 16.28  

AKRA 2013 68.84% 11.48% 173% 117.14% 16.50  

AKRA 2014 62.80% 13.26% 148% 108.67% 16.51  

AKRA 2015 45.74% 14.53% 109% 149.56% 16.54  

AKRA 2016 47.39% 12.97% 96% 127.09% 16.58  

ASII 2012 45.03% 25.32% 103% 139.91% 19.02  

ASII 2013 45.04% 21.00% 102% 124.20% 19.18  

ASII 2014 45.59% 18.39% 96% 132.26% 19.28  

ASII 2015 49.54% 12.34% 94% 137.93% 19.28  

ASII 2016 44.87% 13.08% 87% 123.94% 19.38  

BSDE 2012 17.75% 14.04% 59% 247.00% 16.63  

BSDE 2013 9.03% 21.66% 68% 220.00% 16.93  

BSDE 2014 6.90% 21.63% 52% 152.00% 17.15  

BSDE 2015 4.09% 10.64% 63% 229.00% 17.40  

BSDE 2016 4.72% 8.37% 57% 294.00% 17.46  

CTRA 2012 30.89% 10.02% 77% 156.00% 16.53  

CTRA 2013 20.39% 14.47% 106% 135.50% 16.82  

CTRA 2014 29.00% 15.71% 104% 142.70% 16.96  

CTRA 2015 11.59% 14.44% 101% 150.00% 17.08  

CTRA 2016 6.26% 8.19% 103% 187.10% 17.19  

INDF 2012 49.81% 14.00% 74% 200.32% 17.90  

INDF 2013 49.80% 8.90% 104% 166.73% 18.17  

INDF 2014 49.72% 12.48% 108% 180.74% 18.27  

INDF 2015 49.70% 8.60% 113% 170.53% 18.34  

INDF 2016 49.79% 11.99% 87% 150.81% 18.22  

KLBF 2012 66.77% 24.80% 28% 340.54% 16.06  

KLBF 2013 44.97% 23.18% 33% 283.93% 16.24  

KLBF 2014 43.14% 21.61% 27% 340.36% 16.34  

KLBF 2015 44.44% 18.81% 25% 369.78% 16.43  

KLBF 2016 44.84% 18.86% 22% 413.11% 16.54  

LSIP 2012 40.34% 17.76% 20% 327.30% 15.84  
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DATA 

EMITEN 
TAHUN DPR ROE DER CR 

Ln(Total 

Aset) 

LSIP 2013 40.79% 11.62% 21% 248.52% 15.89  

LSIP 2014 39.45% 12.70% 20% 249.11% 15.97  

LSIP 2015 40.50% 8.49% 21% 222.10% 16.00  

LSIP 2016 40.21% 7.75% 24% 245.91% 16.06  

PTBA 2012 57.26% 34.21% 50% 492.37% 16.36  

PTBA 2013 58.29% 24.55% 55% 286.59% 16.27  

PTBA 2014 37.09% 23.29% 71% 207.51% 16.51  

PTBA 2015 32.79% 21.93% 82% 154.35% 16.64  

PTBA 2016 32.79% 19.18% 76% 165.58% 16.74  

PWON 2012 21.99% 24.45% 141% 630.00% 15.84  

PWON 2013 19.07% 27.70% 127% 580.00% 16.05  

PWON 2014 8.34% 31.38% 102% 550.00% 16.64  

PWON 2015 15.47% 14.81% 99% 470.00% 16.75  

PWON 2016 12.17% 16.16% 88% 450.00% 16.84  

SCMA 2012 51.26% 41.72% 32% 460.66% 15.16  

SCMA 2013 75.41% 46.10% 44% 364.20% 15.20  

SCMA 2014 70.41% 41.64% 36% 390.69% 15.37  

SCMA 2015 79.66% 44.57% 34% 330.46% 15.33  

SCMA 2016 71.11% 40.78% 30% 298.06% 15.39  

UNTR 2012 53.57% 17.81% 56% 194.65% 17.73  

UNTR 2013 53.25% 13.46% 61% 191.02% 17.86  

UNTR 2014 64.95% 12.55% 56% 206.04% 17.91  

UNTR 2015 66.89% 7.11% 57% 214.77% 17.94  

UNTR 2016 10.66% 11.98% 50% 229.88% 17.97  

UNVR 2012 99.96% 121.94% 202% 66.83% 16.30  

UNVR 2013 99.93% 125.81% 214% 69.64% 15.83  

UNVR 2014 44.67% 124.78% 211% 71.49% 16.47  

UNVR 2015 99.88% 121.22% 226% 65.40% 16.57  

UNVR 2016 99.69% 135.85% 256% 60.56% 16.63  

WIKA 2012 26.98% 17.95% 289% 110.19% 16.21  

WIKA 2013 27.36% 19.35% 290% 112.25% 16.35  

WIKA 2014 16.40% 15.08% 220% 111.86% 16.58  

WIKA 2015 17.80% 12.93% 260% 118.52% 16.79  

WIKA 2016 25.08% 9.51% 146% 147.56% 17.26  

WSKT 2012 8.00% 12.66% 317% 147.00% 15.94  

WSKT 2013 30.01% 15.44% 269% 143.00% 15.99  

WSKT 2014 19.89% 17.59% 340% 132.00% 16.34  

WSKT 2015 20.00% 10.80% 212% 116.00% 17.23  

WSKT 2016 28.35% 10.81% 266% 117.00% 17.93  
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Lampiran 3 

Statistik Deskriptif 

 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

DPR CR DER ROE Ln (Total Aset)

 Mean  0.412641  2.209345  1.100133  0.245865  16.94460

 Median  0.431400  1.771900  0.940000  0.148100  16.63431

 Maximum  0.999600  6.300000  3.400000  1.358500  19.38330

 Minimum  0.040900  0.605600  0.200000  0.045000  15.16033

 Std. Dev.   0.234193   1.267640   0.804843   0.287493   1.031714 

 Skewness   0.596447   1.322445   1.143799   2.960325   0.593542 

 Kurtosis   3.175667   4.261443   3.425961   10.79143   2.657108 

 Jarque-Bera   4.543297   26.83339   16.92047   299.2514   4.771077 

 Probability   0.103142   0.000001   0.000212   0.000000   0.092039 

 Sum   30.94810   165.7009   82.51000   18.43990   1270.845 

 Sum Sq. Dev.   4.058614   118.9114   47.93510   6.116253   78.76811 

 Observations   75   75   75   75   75 
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Lampiran 4  

Uji Chow 
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Lampiran 5  

Uji Hausmann 
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Lampiran 6  

Model 
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Lampiran 7  

Uji Multikolinearitas Variabel Independen 
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Lampiran 8  

Uji Glejser 
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Lampiran 9  

Tabel Durbin Watson (DW), α = 5%  

 

 


