Lampiran 01. Populasi Penelitian

No. | Kode perusahaan Nama Saham
1 ANTM Aneka Tambang Tbk.

2 ASII Astra Internasional Tbk.

3 BBCA Bank Central Asia Tbk.

4 BBNI Bank Negara Indonesia (Persero) Tbk.
5 BBRI Bank Rakyat Indonesia (Persero) Thk.
6 BMRI Bank Mandiri (Persero) Thk.

7 GGRM Gudang Garam Tbk.

8 ICBP Indofood CBP Sukses Makmur Tbk.
9 KLBF Kalbe Farma Thk.

10 MNCN Media Nusantara Citra Tbk.

11 PGAS Perusahaan Gas Negara Thk.

12 PTBA Bukit Asam Tbk.

13 PWON Pakuwon Jati Tbk.

14 UNVR Unilever Indonesia Tbk.

Sumber : www.idx.co.id
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Lampiran 02. Data Perusahaan yang Terdaftar dalam Indeks Saham
MNC36 di Bursa Efek Indonesia
Periode: 1 Mei 2018 — 31 Oktober 2018

b

ibX Juk

AT HﬁEﬂﬂ-_g
T Daftar Sab k Penghitungan Tndeks MNC36 Saban
Perinde Mei — Oktaber 208
{Lamgird Fengommsen BEELMNe. Peng-00131BELOPROL- D01 B tanggal 30 Apnil 201K}
[Mo | Kode ' _ Mama Saham | Betvrangan |
LS ALES Ace Hardware Indoseséa Thee | Haru
LI | AINRC Adand Encrgy Th - letap |
LN ANTM | Ameka Tombasg Thi, ] __ Haru 1
4 ASH | Asera Ibernational Thé. | Tetiap
] [ENLTAE Bk Cenoral Asio Tk o |‘t|=lr|____'
N BRI Bask Megarz Ind ia (Persern) Thi. . Tetap |
T. I'_'II'!:H.I Bamk Rakyoi Jr-d:!rluzi | Merssrop Thk . letap |
| % | BBTH Bamk Tabungsn Mopgara (Persera) The, Tetsp
% | BIBR | Bank Pembangunan Dacreh Javwa Barat dan Bamien Th, | Tars |
10 | BITM Bk Pesnhangunan Daerah Javwe Timear Thi. Tetap
TR Bank Mandir (Persero) T, Tetap
| _IT F|H-|'T Rarto Fazilic Thi Tetap
-_”_-ﬁr ) Iliﬁm_i-in-l:.juﬂlﬂ'lgrg_ﬂ_ilh_{:._ o B Taap |
T4 | CFIN | Charsen Fokphand Indomessa This. __Tarn |
15 ] Cila R Ladanp (uifsn Thi _ FH.-IE
16 | HAMSP HLAL S poerss Tk | Hars
[ ¢ | Indafied CBP Sekses Makmar Tk, Bare
| INTH Indosfood Sademes Makrnuar Thk letap
2| INDFY Indika Energy Thk, Ttap
b | INKF Indah Kist Pelp & Paper Thik Barw
i L. | ITMG | Indo Tambasngraya Megah Thi. | Teiap
| X | ISMEK Jaza Flargn | Perserna) [I:E._ L Tetap
I | KAEF | Kimia Farma Thi Eare |
| 14 | KLBF Kalbe Farma Thic | IEmru |
| | LI'r¥ Madahari Deparinsesi Siore Thie | Baru i
X F-'Il;['I{' ) H!::\dt_l."'_l‘_:_l:rl?_'l":i_'lﬂlt'ﬂlﬂsiﬂrl?.| I'nk I __'l:l:rap
T | MNCH Mediz Musantara Ciira Thic | Tetap
N | MaAS | Ferusahaan Gas Megara (Poraorap Thik, Hare
| byl ) FTEA - Batubara Bukil Asam {Persens) Thi, Tetap
10 | FTPP PP {Paraina) Thi -  Tetap
il FYW L Pakarwom Fais ThE | Tetap
I 1 [ TLEM Tedekamiiniboas i edomesia [III:::\\.I.'r\-\.Il.[IIi.. B Tedap
[ i IFlA Uhandra Asrd Pesrochessieal Thk Tezap
. | UINTH . Urmited Trocwors Thi. | Tetap
A5 | UNVIR | Unikever Indomesia Thh. | liars }
M | WTON ] Wijnva Knrva Drl;du_n_Thh_ Hare

Sumber: www.idx.co.id
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Lampiran 03. Periode: 1 November 2018 — 31 April 2019

Dafar Saham untuk Penghitangan Indeks MMNC36

Perinde Movemsber 2018 - april 1019
[ Lampiran Pergumuman BE] Ko. Peag:EILEELOPP 102003 danggal 31 Okiobes 131§

Ne | Kode |  Numn Sabam | Keterangan
1. | ACES Ace Hardwere Indonesie Thk. o Tidap
2. AR Ao Energy Thk — o | Teing
3| ANTM ._|;ﬂ||uh1m|ITF“JL. - Tetap
d. ASII | Asim Inbernaianal Thk . l'eteg
5 RRC A Bank Central Asis Thi, . Tt
I Rank Megara Indanesia [Persera) Thk, Tetan |
| 7 RERI [ Pank Rakyan Isdomesia | Mersens) Thi, Tt
4 RET™ Barsk Tabungan Megara (Fesseno) Tk, Teiap
kA BDMY | Bank Danamon ildunl:_i_l Thk. | Haru
I, | BITH Aank Pembangunes Docreh Jawa Timur Thk. Telap
1oiL | BMRI Hend Mandiri | Persera) Thk. N | Temp |
| 1x | BMGA Baik CIFIE Mg Ui o nil'l.l—
BRENNN _Bank Tabungan Pesslunan Naslonal Ths, | Marw
ld | GGRM Cudang Garae The. . . Tetap
15 | AP Indufnnd CBP Sokses Makmwr Thi, Tetap :
I& MDY Indika Energy Thk Telap
17 [ INKEP | Indah Kiat Pulp & Paper Thk, ~ Tamp
18 I Inde Tambangraya Megah Thi. Telap
19 [ JPEA_ | dapta Comferd Indomcsia Thh [ Bam
| | JSMB ) Fasa Merga | Persero) Thk. _ Temp |
21, | KAEF Kimin Farma Thk. Tetap |
11 | KLBEF Kalbe Famea Thk. - lelap |
13 MAM Mitra Adiperkosa Thh. Haru |
4. | MNCH “edia Musantara Cilra Thi. o | Tetap
15 | MYOR Mayora Indah Thh R
6 FGAS Perusahaan Gias Megara [ Persera) Thi. T'zinp
1T, | FTEA Baruhars Buki A (Persero) Thi Ttap
B ey T
I ROCMA #uﬂuEi_tn Afedia Thik, Faru
in | KING Inilusdrs Jamm dan Farmasi Sida Mumesl Thk, lary
I 3| SAMGR I Hemien Tmtlosesics (Porserod This. | Hary
32, | SEMN Sawit Swmbermas Sarass Thic | Baru
35 I TLEM Telebomunikes| Indonesia (Persero) Thic ' Telup
id. | UNITR Linsed Treciors | hk, Tetap
15 ] LNWR Unulever Indenesia Thk l'etag |
| de | WEKT Wasksn Karya {Fersers Thk, - Faru r..

i Pt i b A D Tt R G L L D il bt

Sumber: www.idx.co.id
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Lameiran 04. Periode: 1 Mei 2019 — 31 Oktober 2019
—

IDX Juk

el Sk Lachangg

PRI
W Sahams
Dafinr Saham wniuk Feaghiunpan Indeks MNC 30
Perimde Mei — Olkctabier 20019
[lampiran Pergumurman BED Mo Peng0008 2 RELFORTH- 21 # gl 26 Agril 2007
M. sl ) Namp Baham | Keterampan |
I. [ ACES Ace Hardwnro Indonesia T B ] ] Tetap |
3 ARHA AKR Corposindas This. Harm |
1o ANTM Ancka Tambang Thk. __ : _Tetap |
4 ASH | Asin || pernietkanal Tk, | Taiap
| 5 |BBCA | Bank Comral AsiaTok. Tetap
L H‘-l"‘i-'l “Fank “\ll:;mra Indanera {Persero) Thi. hik. [ Tetap
.| BRI | Bank Rakya Indonesia (Persern) Thk [ Terp |
& | BMRI | Bank Mandiri {Perserc) Thi - | Temp
5 | BNGA | Bank CIMB Niaga Thk, T | Tetap
1. | BNLI ik Permats Thi, T ] Baru
UL [ CPIN | Charnen Pakphand Tndencsia Thic [ Baru
12 | CTRA Ciputra Development Thi, __ __ Baru |
13, | GORM | Gudang Garam Thk, letag
13, IfTrl.'i-I" | HLBML Sampoeres Thi. T __I_ Baru I
15, | ICRP fmdofivod CIP Sakses Mukmur Titk, T Tetap
L] EI‘ ) mnﬁl-u-d Sakses Makinsir Thk, T ] T | Hara
) 17 _|"'-KF' |Ild|||| kll.l: |'II||!I.“ Paper ThE Tetape
T W0 ) Inde Tambangreya "'i-'l-i,.lllTIlln_ - [ Tetap |
JL'I._ | _E.E Anficed ||||||,||||_-\c|;. |'H: __ o Tl:l..;lp_
| BAEF | Kimis Femo Thi . - . | Taap _|
ELEF Kalbe Fama Thi, Tt
| AN ?vh.du_‘mmluru Clara T T T ._'n.'mn I
| MYOR | | Mayara Ewdah Ihk_ T _[ Lztip |
L | NISP | Bank OCBC NISF Thi. T van
35, [ POAS | Perusshasn Cis Negen (Persero) Thk. Tetan
e —
at. | Pl ) reare) Thh. Harn
26| PWON | Pakowes i TR T T [ Ty
9. | SCMA | SuryaCitra Media Thk. _ [ wesp
[ :"-I-'?.:'_ | Induzeni Jamu don Fosmsasi Sido Mumcul Th, T Tetap
SMOR Semen Indonczis (Perseia) Tiik, ] T [mp_'
lrms |M1_'th.__ - T Bams
|- W I R United Tracors Thic. o - | _r:|:||| |
|UNVE | Unidever indonesas Thk. | Temp |
"-'lIIEA_ | “'lj:-l:l-'-i Ka mn__l@; Tek . Raru_
| WSEP | Waskita Betom Precast Thic | Haru | g

Incdonisia Mok Exchange Bullding Tower L& oo, IL Jend. Sufinsan B $2 52 lakarta | 210 - dleessia
P #6221 505 04715, Faw : +6F 27 515 0330, Toll Free | GBO0 100 S04, Esail | aloonte s de coid

Sumber: www.idx.co.id
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Lampiran 05. Periode: 1 November 2019 — 31 April 2020

'0?
_IDX i
U wemmmmT Saham

Daftar Saliam sntuk Penghitungan Indeks MNC36
Perlode November 2019 s.d. April 2020

o]
|
p
3 ANTM Aneha Tambseg Tk,
4. | ASAl Astrs Imternstional Thk,
5 |WBCA | Nank Centml Asia ThE.
6. | BENI Bank Negara Indonesia (Persern) Tok,
Y. | BERI Bank Rakyal Indoaesia (Persero) Thi.
i | BmRl Hank Maniliri { Persev) Tok.
v, | BNGA | Bank CIME Niags Tbk.
10, | BNLI Bimk Permusa Tk,
11, | BRPT Barite Facific Thk, " Bars
12, | BSDE Buml Serpuny Dainul Thi. Baru
13, | CTRA Ciputrs Developmest Tk,
14, | DMAS | Puradebtn Lostari Thi. Bars
15. | EXCL | XL Axinta Thk. Barw

16, | GGRM Cudung Grmm Thi
17, | HMSP H.M. Sampoerna Tk,
1§, | Cay Indofocd CBP Sakses Makmur Thi

19. |INCO | Vale Indoncsds Thi Barw

20, | INDF Ind0fcod Sekses Mukonar Thi.

31 | KLBF | Knibe Farma Thk,

1. | MAPI | Mim Adiperkasa Tk, Baru
"33 | MNCN | Modis Nususéars Citra Tok

24 | MYOR | My Indah ToK,

25, | PGAS Porusshman Cas Negam T

26, | FTBA Bukit Asim Thk

27, | FTPY PI' (Ferseen) Tk

28, | PFWON Pokuwon Jull Thi,

20, | SiDO Industns Jamu dan Farmasi Sido Muncul Thi

30, | SMGR Semen Indoness (Peovr ) Thh,

31 | SMRA Ssmmarecon Agung Thic

51, | TLEM Telekomunibkasi Indeosesio (Persero) Thk,

"85, | TPIA Clanibrn Asri Peirochemienl Thi,

34, | ULTd Ultra Jayu Milk Indwstry & 1radiag Company, Tbk.

35, | UNVR Undlever Indomesin Tok.

36, | WIKA Wilaye Karya (Persera) Thi. 1 'v{
ndoneshs Stack Exchanges Budding Tower |, 97 Foor, M Jesel Sudirmnan Kav.53.53 Mkama 12150 < Indanesis t

Fhooe < +52 21 SISONEE, Fas; +62 71 515 0090, Tull Frow : 0800 100 G000, Bl | il oo kv oo 4

HHHH

wowwidecood

Sumber: www.idx.co.id



Lampiran 06. Periode: 1 Mei 2020 — 31 Oktober 2020

) .‘
o L7

IDX “Juk

e s
Daftar Sabham untuk Penghitungan Indeks MNC36
Periode Mei s.d. Oktober 2020
{Lazparan Peegurouman BET No. Pang-00128/BEI POP/04-2020 tanggal 24 Apeil 200)

No. Kode Nama Saham Keterangan
1]AALT Astra Asro Lestan Thk Bars
2| ADRO Adaro Ezargy Thk.

3 | AKRA AKR Corporindo Thk.
4| ANTM Ancka Tamsbang Thk.
5 | ASOT Astra Intermational Thk.
6 | BBCA Baxk Central Asia Tok.
7 | BBNI Baxk Negana Indonesia (Persero) Thk.
8 | BBRI Bazk Rakvat Indozssia (Persero) Thk.
9 | BMRI Bazk Mandini (Perserc) Thk
10 | BNGA Bank CIMB Niaga Tbk.
i1 | BRPT Barito Pacific Thk.
12 | BSDE Bums Serpong Dama: Thk.
13 | CPIN Charoen Pokphazd Ind iz Thk. Barn
13| CTRA Ciputra Development Thk.
15 | DMAS Puradsita Lostar: Thk.
16 | EXCL XL Axiata Thkc
17 | GGRM Gudazng Garam Thk.
18 | HMSP H.M. Sampoema Thk
19 | iCBP Indofood CBP Sukses Makmu Thk.
20 | INDF Indofood Sukses Makmur Thk.
21 | ISAT Indozat Thk Bars
22 | TIMG Indo Tsmbansrays Megak Thk. Bars
23 | JPFFA Japfa Comfeed Indomesia Thk. Bars
24 | ELBF Kalbe Farma Thi
25 | MAPI Mita Adpariasa Tok.
26 | MEDC Medco Energi Internazional Thk Bars
27 | MNCN Media Nusantara Citra Thk
28 | PGAS Porusahaan Gas Negara Thk
29 | PTBA Bukit Asam Thk
30 | PWON Pakuwon Jati Tok.
31 | SMGR Sexaen Indozesia {Persero) Thk
32 | TLEM Telakoomnikasi Indonssia (Pemerc) Thi
33 | TOWR | Sarama Menara Nuzantara Thk Bars
34 | UNTR Usited Tractor: Thk. Bars
35 | UNVR Unal Indonesia Thk.
36 | WIEA Wijzya Earya (Pemserc) Thk

Sumber: www.idx.co.id
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Lampiran 07. Periode: 1 November 2020 — 31 April 2021

#
L=\

IDX \[uk

L Nabung

Daftar Saham untuk Penghitungan Indeks MNC36
Periode November 2020 s.d. April 2021
(Lanspiran Feagummenan BET No. Pang-003 14/SEL PCP/10-2020 tanggal 21 Olieobar 2020)

Kode Nama Sabam Keterazgaz

ACES Ace Hardware Indonesia Tbk Bars

ADRO | Adaro Ezargy Thk.

AKRA AER Corporindo Thk

ANTM Axcka Tamhang Tok

AsSO Astra Imtermatiomal Thk.

BBCA Bank Central Asia Thk.

BBNI Bank Nogara Indonesi (Parsaro) Thk

o] ~a] o) Al e e )

BB Bazk Rakyat Indooesia (Persws) THE

O [BMRI | Bask Mandiri (Perserc) Thh

10 | BNGA Bank CDMB Niaga Thik

11 | BSDE Bumi Sarpong Damy Thk.

12 | BTPS Bazk BTPN Sysriah Thk Bars

13 | CPIN Charosa Pokphand Indonesia Tok

13| CTRA Ciputra Developmeant Thi

15 | DMAS Puradslta Lestan: Thk.

16 | EXCL XL Axiata Thk

17 | GGRM Gudang Garam Thik.

18 | AMSP HM. Samposma Tk

19 | ICBP Indofood CBP Sukses Makemur Thk.
20 | INDF Indofood Sukses Makower Thk
21 | INTP Indocement Tuspgal Prakar:a Tok Bars

22 | IPFA Japfa Comfeod Indonssia Thk.

23 | ELBF Ealbe Farma Thk.

24 | MAPI Mitra Adipeckasa Tok.

15 | MDKA Merdeks Copper Gold Thk Baru

26 | MEDC Medco Enargi Intarnasiomal Tok

27 | MNCN Madia Nusaxtara Citra Thik

28 | PGAS Parasahaan Gas Nogana Thk.

29 | PTBA Bukit Asam Thk.

30 | PWON Pakuwoa Jat Thk.

31 | SMRA Summarecons Agung Thk Barm

32 | TLEM Telekomuxdkasi Indonoss (Parsero) Thi

33 | TOWR Saraza Mezara Nusaztana Thk.

33| ULTI Ultra Jaya Milk Industry & Trading Company, Tk Barm

35 | UNTR Uxdited Tractors Tok.

36 | UNVR Uszilover Indenssis Thk.

Sumber: www.idx.co.id
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Lampiran 08. Daftar penutupan harga Indeks Harga Saham Gabungan
(IHSG) dan suku bunga Sertifikat Bank Indonesia (SBI)

Bulan IHSG Bl-7 Days Repo Rate

April 2018 Rp5.994,60

Mei 2018 Rp5.983,59 5,25%
Juni 2018 Rp5.799,24 5,00%
Juli 2018 Rp5.936,44 4,75%
Agustus 2018 Rp6.018,46 4,75%
September 2018 Rp5.976,55 4,75%
Oktober 2018 Rp5.831,65 4,75%
November 2018 Rp6.056,12 4,75%
Desember 2018 Rp6.194,50 4,75%
Januari 2019 Rp6.532,97 4,75%
Februari 2019 Rp6.443,35 4,75%
Maret 2019 Rp6.468,75 4,75%
April 2018 Rp6.455,35 4,75%
Mei 2019 Rp6.209,12 4,50%
Juni 2019 Rp6.358,63 4,25%
Juli 2019 Rp6.390,50 4,25%
Agustus 2019 Rp6.328,47 4,25%
September 2018 Rp6.169,10 4,25%
Oktober 2019 Rp6.228,32 4,25%
November 2019 Rp6.011,83 4,25%
Desember 2019 Rp6.299,54 4,25%
Januari 2020 Rp5.940,05 4,25%
Februari 2020 Rp5.452,70 4,75%
Maret 2020 Rp4.538,93 5,25%
April 2020 Rp4.716,40 5,25%
Mei 2020 Rp4.753,61 5,50%
Juni 2020 Rp4.905,39 5,75%
Juli 2020 Rp5.149,63 5,75%
Agustus 2020 Rp5.238,49 6,00%
September 2020 Rp4.870,04 6,00%
Oktober 2020 Rp5.128,23 6,00%
November 2020 Rp5.612,42 6,00%
Desember 2020 Rp5.979,07 6,00%
Januari 2021 Rp5.862,35 6,00%
Februari 2021 Rp6.241,80 6,00%
Maret 2021 Rp5.985,52 6,00%
April 2021 Rp5.995,62 5,75%

(Sumber: data diolah (www.yahoofinance.com dan www.bi.go.id)


http://www.bi.go.id/

Lampiran 09. (Daftar Harga penutupan masing-masing saham) (Sumber: www.idx.co.id)

Close Price

98

Butan [ANTM JASH [BBCA |BBNI [BBRI |BMRI |GGRM [ICBP |KLBF |[MNCN][PGAS [PTBA [PWON JUNVR |
April 2018 845 7.150 22.100 8.050 3.220 7.125 69.325 8.675 1.505 1.325 1.985 3.240 590 9.270
Mei 2018 865 6.900 22.700 8.475 3.080 7.050 68.500 8.700 1.370 1.200 2.070 3.800 560 9.120
Juni 2018 890 6.600 21.475 7.050 2.840 6.850 67.250 8.850 1.220 920 1.995 3.970 530 9.220
Juli 2018 915 7.150 23.275 7.400 3.070 6.650 75.150 8.725 1.295 985 1.700 4.480 515 8.650
Agustus 2018 870 7.250 24.800 7.800 3.180 6.900 73.000 8.675 1.345 905 2.140 4.050 515 8.770
September 2018 845 7.350 24.150 7.400 3.150 6.725 74.050 8.825 1.380 805 2.250 4.320 515 9.405
Oktober 2018 680 7.900 23.650 7.325 3.150 6.850 72.300 8.925 1.370 780 2.220 4.250 478 8.645
November 2018 615 8.550 26.050 8.500 3.620 7.400 82.000 9.850 1.525 790 1.955 4.020 590 8.450
Desember 2018 765 8.225 26.000 8.800 3.660 7.375 83.625 10.450 1.520 690 2.120 4.300 620 9.080
Januari 2019 965 8.450 28.175 9.075 3.850 7.450 83.650 10.775 1.600 845 2.570 4.310 650 10.000
Februari 2019 1.015 7.150 27.575 8.800 3.850 7.125 85.400 10.225 1.495 935 2.540 3.980 620 9.735
Maret 2019 885 7.325 27.750 9.400 4.120 7.450 83.200 9.325 1.520 750 2.350 4.200 690 9.845
April 2018 865 7.625 28.750 9.600 4.370 7.725 84.475 9.725 1.545 940 2.320 3.960 715 9.100
Mei 2019 725 7.450 29.100 8.400 4.100 7.675 80.475 9.800 1.405 1.140 2.060 3.060 705 8.900
Juni 2019 845 7.450 29.975 9.200 4.360 8.025 76.875 10.150 1.460 1.040 2.110 2.960 730 9.000
Juli 2019 935 7.000 30.950 8.475 4.480 7.975 75.500 10.700 1.470 1.375 2.050 2.740 735 8.720
Agustus 2019 1.070 6.675 30.500 7.700 4.270 7.250 69.475 12.050 1.690 1.240 1.920 2.470 640 9.770
September 2018 975 6.600 30.350 7.350 4.120 6.975 52.375 12.025 1.675 1.235 2.100 2.260 665 9.300
Oktober 2019 890 6.950 31.450 7.675 4.210 7.025 56.100 11.625 1.595 1.315 2.110 2.250 625 8.745
November 2019 750 6.500 31.400 7.500 4.090 6.975 50.375 11.325 1.525 1.250 1.920 2.420 565 8.360
Desember 2019 840 6.925 33.425 7.850 4.400 7.675 53.000 11.150 1.620 1.630 2.170 2.660 570 8.400
Januari 2020 720 6.350 32.400 7.200 4.460 7.550 55.775 11.375 1.430 1.590 1.705 2.210 520 7.950
Februari 2020 575 5.525 31.450 7.025 4.190 7.275 51.000 10.275 1.220 1.285 1.280 2.240 530 6.825
Maret 2020 450 3.900 27.625 3.820 3.020 4.680 41.100 10.225 1.200 905 775 2.180 308 7.250
April 2020 510 3.850 25.850 4.100 2.730 4.460 45.300 9.875 1.440 915 855 1.875 378 8.275
Mei 2020 535 4.770 25.950 3.830 2.950 4.470 48.750 8.150 1.415 850 860 1.945 362 7.750
Juni 2020 605 4.800 28.475 4.580 3.030 4.950 47.175 9.350 1.460 905 1.135 2.020 416 7.900
Juli 2020 730 5.150 31.200 4.600 3.160 5.800 49.975 9.200 1.565 820 1.265 2.030 424 8.400
Agustus 2020 820 5.100 31.375 5.100 3.510 5.950 47.500 10.225 1.580 890 1.255 2.040 408 8.225
September 2020 705 4.460 27.100 4.440 3.040 4.960 40.050 10.075 1.550 720 925 1.970 354 8.100
Oktober 2020 1.055 5.425 28.950 4.740 3.360 5.775 40.975 9.650 1.525 830 1.075 1.960 414 7.825
November 2020 1.145 5.300 31.025 6.000 4.090 6.325 42.250 9.900 1.505 1.015 1.390 2.360 500 7.725
Desember 2020 1.935 6.025 33.850 6.175 4.170 6.325 41.000 9.575 1.480 1.140 1.655 2.810 510 7.350
Januari 2021 2.220 6.100 33.800 5.550 4.180 6.575 37.725 9.100 1.465 1.035 1.345 2.580 482 6.925
Februari 2021 2.840 5.400 33.550 5.950 4.710 6.150 36.500 8.575 1.470 1.135 1.440 2.710 550 7.000
Maret 2021 2.250 5.275 31.075 5.725 4.400 6.150 36.175 9.200 1.570 955 1.315 2.620 540 6.575
April 2021 2.490 5.500 32.025 5.700 4.050 6.175 36.100 8.700 1.440 980 1.225 2.370 530 6.000



http://www.idx.co.id/
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Lampiran 10. Daftar nilai alpha, Beta, Residual, Excess Return to Beta
(ERB), Cut-off Rate (Ci) dan Cut-off Point (C*) masing-masing saham

perusahaan

Emiten a B Residual ERB Ci Cc* Keputusan
ANTM | 004376 | 2,78445 | 0,05619 | 0,01542 | 0,00377 | 0,00377 | Optimal
ASII -0,00392 | 1,24253 | 0,01304 | -0,00532 | -0,00116 | 0,00377 -
BBCA | 0,01094 | 0,90015 | 0,00524 | 0,00870 | 0,00232 | 0,00377 | Optimal
BBNI | -0,00168 | 2,07261 | 0,02446 | -0,00312 | -0,00091 | 0,00377 -
BBRI 0,00866 | 1,46669 | 0,01284 | 0,00425 | 0,00120 | 0,00377 | Optimal
BMRI | -0,00117 | 1,32189 | 0,01189 | -0,00285 | -0,00073 | 0,00377 -
GGRM | -0,01580 | 0,93408 | 0,00824 | -0,02020 | -0,00402 | 0,00377 -
ICBP 0,00196 | 0,11079 | 0,00404 | -0,01919 | -0,00014 | 0,00377 -
KLBF | 0,00054 | 059609 | 0,00588 | -0,00495 | -0,00062 | 0,00377 -
MNCN | 0,00111 | 1,85030 | 0,03173 | -0,00046 | -0,00009 | 0,00377 -
PGAS | -0,00371 | 2,60116 | 0,04030 | -0,00182 | -0,00052 | 0,00377 -
PTBA | -0,00505 | 0,74754 | 0,01029 | -0,01117 | -0,00126 | 0,00377 -
PWON | -0,01145 | 0,25182 | 0,00390 | -0,06098 | -0,00224 | 0,00377 -
UNVR | -0,01048 | 0,25056 | 0,00386 | -0,05744 | -0,00211 | 0,00377 -

(Sumber: data diolah (www.idx.co.id)
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Lampiran 11. Daftar perhitungan skala pembobotan dana (zi), proporsi
sekuritas (Wi), alpha, Beta, Residual, Return Ekspektasi Pasar E(Rm) dan

Varian Pasar

Zi Wi A B Residual
0,57734 0,39088 0,01711 1,08840 0,02196
0,84494 0,57206 0,00626 0,51494 0,00300
0,05474 0,03706 0,00032 0,05435 0,00048
1,47702 1,00000 0,02369 1,65769 0,02544

E(Rm) 0,00122
E(Rp) 0,025716
Var. Market 0,00235
Var. Por 0,03189




