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Lampiran 

Lampiran 01 Populasi Penelitian IDX30 

No. Kode Nama Saham 

1 ADRO Adaro Energy Tbk. 

2 ANTM Aneka Tambang Tbk. 

3 ASII Astra International Tbk. 

4 BBCA Bank Central Asia Tbk. 

5 BBNI Bank Negara Indonesia (Persero) Tbk. 

6 BBRI Bank Rakyat Indonesia (Persero) Tbk. 

7 BMRI Bank Mandiri (Persero) Tbk. 

8 CPIN Charoen Pokphand Indonesia Tbk. 

9 ICBP Indofood CBP Sukses Makmur Tbk. 

10 INDF Indofood Sukses Makmur Tbk. 

11 INKP Indah Kiat Pulp & Paper Tbk. 

12 KLBF Kalbe Farma Tbk. 

13 MDKA Merdeka Copper Gold Tbk. 

14 PGAS Perusahaan Gas Negara Tbk. 

15 PTBA Bukit Asam Tbk. 

16 SMGR Semen Indonesia (Persero) Tbk. 

17 TBIG Tower Bersama Infrastructure Tbk. 

18 TLKM Telkom Indonesia (Persero) Tbk. 

19 TOWR Sarana Menara Nusantara Tbk. 

20 UNTR United Tractors Tbk. 

21 UNVR Unilever Indonesia Tbk. 

Sumber : www.idx.co.id 
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Lampiran 02 Populasi Penelitian Sri-Kehati 

No. Kode Nama Saham 

1 ASII Astra International Tbk. 

2 BBCA Bank Central Asia Tbk. 

3 BBNI Bank Negara Indonesia (Persero) Tbk. 

4 BBRI Bank Rakyat Indonesia (Persero) Tbk. 

5 BBTN Bank Tabungan Negara (Persero) Tbk. 

6 BMRI Bank Mandiri (Persero) Tbk. 

7 DSNG Dharma Satya Nusantara Tbk. 

8 INCO Vale Indonesia Tbk. 

9 INDF Indofood Sukses Makmur Tbk. 

10 JSMR Jasa Marga (Persero) Tbk. 

11 KLBF Kalbe Farma Tbk. 

12 LSIP PP London Sumatra Indonesia Tbk. 

13 PGAS Perusahaan Gas Negara Tbk. 

14 POWR Cikarang Listrindo Tbk. 

15 SIDO Industri Jamu dan Farmasi Sido Muncul Tbk. 

16 SMGR Semen Indonesia (Persero) Tbk. 

17 TLKM Telkom Indonesia (Persero) Tbk. 

18 UNTR United Tractors Tbk. 

19 UNVR Unilever Indonesia Tbk. 

20 WIKA Wijaya Karya (Persero) Tbk. 

Sumber : www.idx.co.id  
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Lampiran 03 Data Perusahaan yang Terdaftar dalam Indeks Saham IDX30 

dan Sri-Kehati di Bursa Efek Indonesia 

Periode: 1 Januari 2021 – 31 Januari 2023 

 
Sumber: www.idx.co.id 
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Sumber: www.idx.co.id 
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Sumber: www.idx.co.id 
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Sumber: www.idx.co.id 
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Sumber: www.idx.co.id 
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Sumber: www.idx.co.id 
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Sumber: www.idx.co.id  
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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) 

 

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

 

 

 

 

Bulan IHSG BI-7 Days Repo Rate

Des-20 Rp5.938,33

Jan-21 Rp5.862,35 3,75%

Feb-21 Rp6.241,80 3,50%

Mar-21 Rp5.985,52 3,50%

Apr-21 Rp5.995,62 3,50%

Mei-21 Rp5.947,46 3,50%

Jun-21 Rp5.985,49 3,50%

Jul-21 Rp6.070,04 3,50%

Agust-21 Rp6.150,30 3,50%

Sep-21 Rp6.286,94 3,50%

Okt-21 Rp6.591,35 3,50%

Nop-21 Rp6.533,93 3,50%

Des-21 Rp6.581,48 3,50%

Jan-22 Rp6.631,15 3,50%

Feb-22 Rp6.888,17 3,50%

Mar-22 Rp7.071,44 3,50%

Apr-22 Rp7.228,91 3,50%

Mei-22 Rp7.148,97 3,50%

Jun-22 Rp6.911,58 3,50%

Jul-22 Rp6.951,12 3,50%

Agust-22 Rp7.178,59 3,75%

Sep-22 Rp7.040,80 4,25%

Okt-22 Rp7.098,89 4,75%

Nop-22 Rp7.081,31 5,25%

Des-22 Rp6.850,62 5,50%

Jan-23 Rp6.898,98 5,75%

Feb-23 Rp5.976,55 5,75%

Mar-23 Rp5.831,65 5,75%

Apr-23 Rp6.056,12 5,75%

Mei-23 Rp6.194,50 5,75%

Jun-23 Rp6.532,97 5,75%

Jul-23 Rp6.443,35 5,75%

http://www.bi.go.id/
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Lampiran 09. (Daftar Harga penutupan masing-masing saham IDX30) (Sumber: www.idx.co.id)  
 

 

ADRO ANTM ASII BBCA BBNI BBRI BMRI CPIN ICBP INDF INKP KLBF MDKA PGAS PTBA SMGR TBIG TLKM TOWR UNTR UNVR

Des-20 1.430 1.935 6.025 6.770 6.175 4.068 3.163 6.525 9.575 6.850 10.425 1.480 2.371 1.655 2.810 12.391 1.630 3.310 960 26.600 7.350

Jan-21 1.200 2.220 6.100 6.760 5.550 4.078 3.288 5.750 9.100 6.050 12.900 1.465 2.488 1.345 2.580 10.571 2.240 3.110 960 22.850 6.925

Feb-21 1.180 2.840 5.400 6.710 5.950 4.595 3.075 6.150 8.575 6.050 13.175 1.470 2.761 1.440 2.710 10.172 2.170 3.490 1.265 22.550 7.000

Mar-21 1.175 2.250 5.275 6.215 5.725 4.293 3.075 7.000 9.200 6.600 10.450 1.570 2.098 1.315 2.620 10.396 2.070 3.420 1.100 22.125 6.575

Apr-21 1.245 2.490 5.500 6.405 5.700 3.951 3.088 7.050 8.700 6.525 9.100 1.440 2.556 1.225 2.370 10.396 2.790 3.200 1.140 21.175 6.000

Mei-21 1.190 2.450 5.250 6.375 5.400 4.156 3.000 6.750 8.200 6.350 8.500 1.450 2.634 1.115 2.210 9.673 2.590 3.440 1.175 22.550 5.850

Jun-21 1.205 2.300 4.940 6.025 4.630 3.844 2.950 6.250 8.150 6.175 7.450 1.400 2.868 1.005 2.000 9.474 3.210 3.150 1.240 20.250 4.950

Jul-21 1.335 2.520 4.720 5.970 4.780 3.620 2.850 6.125 8.125 6.075 6.800 1.260 2.888 975 2.230 7.679 3.210 3.240 1.465 19.550 4.220

Agust-21 1.260 2.390 5.225 6.550 5.400 3.834 3.050 6.400 8.425 6.175 7.900 1.345 2.751 1.035 2.110 9.224 3.130 3.400 1.340 20.075 4.050

Sep-21 1.760 2.290 5.500 7.000 5.375 3.850 3.075 6.425 8.350 6.350 8.575 1.430 2.459 1.190 2.760 8.177 2.960 3.690 1.325 26.000 3.950

Okt-21 1.680 2.340 6.025 7.475 7.000 4.250 3.588 6.200 8.800 6.350 8.475 1.600 3.083 1.510 2.680 9.075 2.940 3.800 1.160 23.550 4.420

Nop-21 1.700 2.300 5.775 7.275 6.800 4.090 3.500 6.075 8.450 6.300 7.550 1.600 3.571 1.500 2.600 7.978 3.020 3.990 1.160 21.350 4.480

Des-21 2.250 2.250 5.700 7.300 6.750 4.110 3.513 5.950 8.700 6.325 7.825 1.615 3.795 1.375 2.710 7.230 2.950 4.040 1.125 22.150 4.110

Jan-22 2.240 1.770 5.475 7.625 7.325 4.070 3.738 6.300 8.725 6.325 7.600 1.640 3.551 1.380 2.850 6.706 2.880 4.190 1.025 23.125 4.030

Feb-22 2.450 2.220 5.800 8.050 8.000 4.550 3.850 5.800 8.500 6.200 8.075 1.645 3.776 1.440 3.140 7.180 2.940 4.340 1.035 24.900 3.680

Mar-22 2.690 2.440 6.575 7.975 8.250 4.660 3.950 5.650 7.350 5.950 7.900 1.610 4.419 1.405 3.290 6.632 2.870 4.580 1.070 25.550 3.660

Apr-22 3.340 2.600 7.575 8.125 9.225 4.870 4.475 5.150 7.625 6.300 7.575 1.640 5.300 1.450 3.820 6.382 3.010 4.620 1.010 30.275 3.890

Mei-22 3.270 2.510 7.350 7.750 9.175 4.630 4.250 5.400 8.575 6.600 8.250 1.675 5.450 1.800 4.530 7.280 2.950 4.310 1.000 31.300 4.730

Jun-22 2.860 1.800 6.625 7.250 7.850 4.150 3.963 6.000 9.550 7.050 7.600 1.660 3.990 1.590 3.820 7.105 2.940 4.000 1.100 28.400 4.770

Jul-22 3.250 1.955 6.325 7.350 7.850 4.360 4.138 5.600 8.825 6.800 7.600 1.620 4.060 1.680 4.300 6.507 3.070 4.230 1.175 32.300 4.510

Agust-22 3.540 1.990 6.975 8.200 8.525 4.340 4.425 5.875 8.300 6.225 8.325 1.680 4.280 1.840 4.250 6.582 2.820 4.560 1.240 33.850 4.590

Sep-22 3.960 1.940 6.625 8.550 8.975 4.490 4.713 5.650 8.650 6.025 9.050 1.830 3.940 1.755 4.170 7.454 2.830 4.460 1.235 32.825 4.830

Okt-22 3.980 1.845 6.650 8.800 9.400 4.650 5.275 5.575 9.725 6.450 9.600 2.050 3.770 1.975 3.910 7.928 2.460 4.390 1.155 32.300 4.640

Nop-22 3.870 1.985 6.050 9.300 9.900 4.980 5.263 5.700 10.100 6.450 10.000 2.070 4.150 1.880 3.800 7.579 2.320 4.040 1.130 30.800 4.800

Des-22 3.850 1.985 5.700 8.550 9.225 4.940 4.963 5.650 10.000 6.725 8.725 2.090 4.120 1.760 3.690 6.575 2.300 3.750 1.100 26.075 4.700

Jan-23 2.960 2.310 6.000 8.475 9.150 4.580 4.975 5.825 10.100 6.725 8.325 2.060 4.720 1.545 3.400 7.400 2.100 3.850 1.120 24.550 4.660

Feb-23 2.990 1.990 6.100 8.750 8.775 4.670 5.000 5.375 10.125 6.475 7.925 2.110 4.540 1.565 3.860 7.225 2.090 3.880 1.050 27.900 4.180

Mar-23 2.900 2.090 6.000 8.750 9.350 4.730 5.163 4.990 9.975 6.200 7.500 2.100 4.190 1.380 3.990 6.300 2.160 4.060 925 29.100 4.350

Apr-23 3.130 2.100 6.750 9.050 9.425 5.100 5.175 4.590 10.575 6.450 7.775 2.120 3.940 1.430 4.140 5.950 2.060 4.250 1.025 28.900 4.400

Mei-23 2.040 1.895 6.450 9.050 9.050 5.575 5.050 4.950 11.700 7.100 6.900 2.030 3.000 1.430 3.060 5.800 2.130 4.040 990 22.225 4.530

Jun-23 2.230 1.950 6.775 9.150 9.150 5.425 5.200 5.275 11.325 7.350 8.500 2.050 3.060 1.305 2.680 6.075 2.010 4.000 1.055 23.275 4.260

Jul-23 2.340 1.970 6.750 9.050 9.100 5.450 5.250 5.500 11.475 7.375 8.450 1.985 3.220 1.340 2.730 6.075 2.000 3.970 1.075 23.100 4.330

Bulan
Close Price

http://www.idx.co.id/


 

 
 

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

 

 

ASII BBCA BBNI BBRI BBTN BMRI DSNG INCO INDF JSMR KLBF LSIP PGAS POWR SIDO SMGR TLKM UNTR UNVR WIKA

Des-20 6.025 6.770 6.175 4.068 1.663 3.163 610 5.100 6.850 4.630 1.480 1.375 1.655 710 799 12.391 3.310 26.600 7.350 1.985

Jan-21 6.100 6.760 5.550 4.078 1.514 3.288 555 5.500 6.050 4.320 1.465 1.335 1.345 695 724 10.571 3.110 22.850 6.925 1.800

Feb-21 5.400 6.710 5.950 4.595 1.996 3.075 560 6.075 6.050 4.170 1.470 1.325 1.440 715 789 10.172 3.490 22.550 7.000 1.740

Mar-21 5.275 6.215 5.725 4.293 1.658 3.075 575 4.380 6.600 4.040 1.570 1.280 1.315 680 779 10.396 3.420 22.125 6.575 1.535

Apr-21 5.500 6.405 5.700 3.951 1.533 3.088 635 4.610 6.525 4.150 1.440 1.305 1.225 705 789 10.396 3.200 21.175 6.000 1.440

Mei-21 5.250 6.375 5.400 4.156 1.577 3.000 530 4.730 6.350 3.950 1.450 1.190 1.115 680 769 9.673 3.440 22.550 5.850 1.250

Jun-21 4.940 6.025 4.630 3.844 1.321 2.950 500 4.610 6.175 3.520 1.400 1.025 1.005 645 705 9.474 3.150 20.250 4.950 990

Jul-21 4.720 5.970 4.780 3.620 1.268 2.850 540 5.500 6.075 3.940 1.260 1.125 975 625 799 7.679 3.240 19.550 4.220 920

Agust-21 5.225 6.550 5.400 3.834 1.355 3.050 530 5.075 6.175 3.960 1.345 1.095 1.035 605 789 9.224 3.400 20.075 4.050 940

Sep-21 5.500 7.000 5.375 3.850 1.369 3.075 540 4.590 6.350 3.880 1.430 1.220 1.190 605 770 8.177 3.690 26.000 3.950 1.210

Okt-21 6.025 7.475 7.000 4.250 1.716 3.588 580 4.850 6.350 4.200 1.600 1.395 1.510 635 845 9.075 3.800 23.550 4.420 1.245

Nop-21 5.775 7.275 6.800 4.090 1.649 3.500 530 4.790 6.300 4.070 1.600 1.240 1.500 620 915 7.978 3.990 21.350 4.480 1.160

Des-21 5.700 7.300 6.750 4.110 1.668 3.513 500 4.680 6.325 3.890 1.615 1.185 1.375 615 865 7.230 4.040 22.150 4.110 1.105

Jan-22 5.475 7.625 7.325 4.070 1.630 3.738 600 4.710 6.325 3.290 1.640 1.260 1.380 625 930 6.706 4.190 23.125 4.030 1.035

Feb-22 5.800 8.050 8.000 4.550 1.711 3.850 625 5.400 6.200 3.380 1.645 1.420 1.440 625 975 7.180 4.340 24.900 3.680 1.010

Mar-22 6.575 7.975 8.250 4.660 1.654 3.950 640 6.700 5.950 3.850 1.610 1.415 1.405 645 1.020 6.632 4.580 25.550 3.660 995

Apr-22 7.575 8.125 9.225 4.870 1.779 4.475 605 7.300 6.300 4.030 1.640 1.380 1.450 690 940 6.382 4.620 30.275 3.890 950

Mei-22 7.350 7.750 9.175 4.630 1.639 4.250 555 8.225 6.600 4.000 1.675 1.425 1.800 715 1.020 7.280 4.310 31.300 4.730 965

Jun-22 6.625 7.250 7.850 4.150 1.403 3.963 494 5.650 7.050 3.540 1.660 1.160 1.590 680 1.000 7.105 4.000 28.400 4.770 970

Jul-22 6.325 7.350 7.850 4.360 1.417 4.138 530 6.100 6.800 3.560 1.620 1.260 1.680 680 905 6.507 4.230 32.300 4.510 935

Agust-22 6.975 8.200 8.525 4.340 1.451 4.425 505 6.100 6.225 3.440 1.680 1.180 1.840 675 710 6.582 4.560 33.850 4.590 1.070

Sep-22 6.625 8.550 8.975 4.490 1.432 4.713 484 6.400 6.025 3.240 1.830 1.080 1.755 695 710 7.454 4.460 32.825 4.830 925

Okt-22 6.650 8.800 9.400 4.650 1.490 5.275 555 6.500 6.450 3.410 2.050 1.130 1.975 680 740 7.928 4.390 32.300 4.640 910

Nop-22 6.050 9.300 9.900 4.980 1.480 5.263 610 7.375 6.450 3.110 2.070 1.085 1.880 675 785 7.579 4.040 30.800 4.800 930

Des-22 5.700 8.550 9.225 4.940 1.350 4.963 600 7.100 6.725 2.980 2.090 1.015 1.760 660 755 6.575 3.750 26.075 4.700 800

Jan-23 6.000 8.475 9.150 4.580 1.360 4.975 680 7.425 6.725 3.160 2.060 1.060 1.545 660 755 7.400 3.850 24.550 4.660 690

Feb-23 6.100 8.750 8.775 4.670 1.325 5.000 665 6.825 6.475 3.250 2.110 1.065 1.565 680 880 7.225 3.880 27.900 4.180 630

Mar-23 6.000 8.750 9.350 4.730 1.225 5.163 710 6.650 6.200 3.220 2.100 1.020 1.380 660 870 6.300 4.060 29.100 4.350 515

Apr-23 6.750 9.050 9.425 5.100 1.245 5.175 620 6.975 6.450 3.290 2.120 1.015 1.430 685 790 5.950 4.250 28.900 4.400 605

Mei-23 6.450 9.050 9.050 5.575 1.280 5.050 570 6.300 7.100 3.330 2.030 960 1.430 665 725 5.800 4.040 22.225 4.530 366

Jun-23 6.775 9.150 9.150 5.425 1.320 5.200 535 6.300 7.350 3.800 2.050 1.000 1.305 710 730 6.075 4.000 23.275 4.260 505

Jul-23 6.750 9.050 9.100 5.450 1.315 5.250 555 6.250 7.375 3.830 1.985 1.055 1.340 725 725 6.075 3.970 23.100 4.330 494

Bulan
Close Price

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 IDX30 

 

(Sumber: data diolah (www.idx.co.id)  

 

 

 

 

 

 

 

 

 

Emiten α β Residual ERB Ci C* Keputusan

ADRO 0,02403 0,59872 0,02038 0,03758 0,00082 0,00200 Optimal

ANTM 0,00256 1,66203 0,01810 0,00273 0,00044 0,00200 Optimal

ASII 0,00413 0,59683 0,00542 0,00435 0,00034 0,00200 Optimal

BBCA 0,00910 0,41148 0,00234 0,01690 0,00142 0,00200 Optimal

BBNI 0,01239 1,09058 0,00866 0,01144 0,00170 0,00200 Optimal

BBRI 0,00923 0,61553 0,00408 0,01260 0,00133 0,00200 Optimal

BMRI 0,01672 0,36374 0,00317 0,03962 0,00200 0,00200 Optimal

CPIN -0,00402 0,14895 0,00397 -0,04726 -0,00033 0,00200 -

ICBP 0,00863 -0,28029 0,00383 -0,01498 -0,00038 0,00200 -

INDF 0,00322 0,08600 0,00225 -0,00002 0,00000 0,00200 -

INKP -0,00473 0,94611 0,01162 -0,00541 -0,00048 0,00200 -

KLBF 0,01065 0,00144 0,00232 4,97750 0,00001 0,00200 Optimal

MDKA 0,01418 1,18727 0,01756 0,01229 0,00114 0,00200 Optimal

PGAS -0,00455 0,86058 0,01149 -0,00607 -0,00046 0,00200 -

PTBA 0,00560 -0,14282 0,01228 -0,01132 -0,00002 0,00200 -

SMGR -0,01942 0,30140 0,00875 -0,07276 -0,00095 0,00200 -

TBIG 0,01287 -0,31019 0,01224 -0,02690 -0,00027 0,00200 -

TLKM 0,00554 0,55733 0,00340 -0,00517 -0,00054 0,00200

TOWR 0,00432 0,94208 0,00918 -0,01893 -0,00207 0,00200

UNTR 0,00066 -0,01147 0,01048 0,25145 0,00000 0,00200 Optimal

UNVR -0,01527 0,28685 0,00536 -0,06218 -0,00119 0,00200 -

http://www.idx.co.id/


 

 
 

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 Sri-Kehati 

 

 
(Sumber: data diolah (www.idx.co.id)  

 

 

 

 

 

 

 

 

 

 

Emiten α β Residual ERB Ci C* Keputusan

ASII 0,00413 0,59683 0,00542 0,00435 0,00034 0,00200 Optimal

BBCA 0,00910 0,41148 0,00234 0,01690 0,00142 0,00200 Optimal

BBNI 0,01239 1,09058 0,00866 0,01144 0,00170 0,00200 Optimal

BBRI 0,00923 0,61553 0,00408 0,01260 0,00133 0,00200 Optimal

BBTN -0,00818 1,56561 0,01274 -0,00417 -0,00082 0,00200 -

BMRI 0,01672 0,36374 0,00317 0,03962 0,00200 0,00200 Optimal

DSNG 0,00004 0,17459 0,00743 -0,01657 -0,00009 0,00200 -

INCO 0,00914 1,34347 0,01522 0,00749 0,00098 0,00200 Optimal

INDF 0,00322 0,08600 0,00225 -0,00002 0,00000 0,00200 -

JSMR -0,00552 0,54283 0,00511 -0,01333 -0,00091 0,00200 -

KLBF 0,01065 0,00144 0,00232 4,97750 0,00001 0,00200 Optimal

LSIP -0,00779 0,68082 0,00643 -0,01329 -0,00112 0,00200 -

PGAS -0,00455 0,86058 0,01149 -0,00607 -0,00046 0,00200 -

POWR 0,00039 0,25581 0,00121 -0,00889 -0,00057 0,00200 -

SIDO 0,00165 -0,49000 0,00649 0,00709 0,00032 0,00200 Optimal

SMGR -0,01942 0,30140 0,00875 -0,07276 -0,00095 0,00200 -

TLKM 0,00554 0,55733 0,00340 0,00695 0,00072 0,00200 Optimal

UNTR 0,00066 -0,01147 0,01048 0,25145 0,00000 0,00200

UNVR -0,01527 0,28685 0,00536 -0,06218 -0,00119 0,00200

WIKA -0,03865 1,43107 0,02219 -0,02616 -0,00275 0,00200 -

UNVR -0,01527 0,28685 0,00536 -0,06218 -0,00119 0,00200 -

http://www.idx.co.id/


 

 
 

Lampiran 11. Daftar perhitungan skala pembobotan dana (zi), proporsi 

sekuritas (Wi), alpha, Beta, Residual, Return Ekspektasi Pasar E(Rm) dan 

Varian Pasar IDX30 

 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

Zi Wi α β Residual

1,04547 0,07380 0,00177 0,04419 0,00150

0,06692 0,00472 0,00001 0,00785 0,00009

0,25857 0,01825 0,00008 0,01089 0,00010

2,61554 0,18463 0,00168 0,07597 0,00043

1,18957 0,08397 0,00104 0,09158 0,00073

1,59815 0,11281 0,00104 0,06944 0,00046

4,31653 0,30470 0,00509 0,11083 0,00097

3,07552 0,21710 -0,00087 0,03234 0,00086

0,69590 0,04912 0,00042 -0,01377 0,00019

-0,27289 -0,01926 0,00009 -0,01823 -0,00022

14,16627 1,00000 0,00985 0,44309 0,00514

E(Rm) 0,00330

E(Rp) 0,01131

Var. Market 0,00127

Var. Por 0,00539



 

 
 

Lampiran 11. Daftar perhitungan skala pembobotan dana (zi), proporsi 

sekuritas (Wi), alpha, Beta, Residual, Return Ekspektasi Pasar E(Rm) dan 

Varian Pasar Sri-Kehati 

 

 

 

 

 

 

 

 

 

 

 

 

 

RIWAYAT HIDUP 

 

Putu Agus Gandi Griastana lahir di Gerokgak pada tanggal 22 September 2000. 

Penulis merupakan anak Pertama yang terlahir dari pasangan suami istri yaitu 

Bapak Komang Darsana dengan Ibu Komang Sumiriati Penulis berkebangsaan 

Zi Wi α β Residual

0,25857 0,01966 0,00008 0,01173 0,00011

2,61554 0,19884 0,00181 0,08182 0,00047

1,18957 0,09043 0,00112 0,09863 0,00078

1,59815 0,12150 0,00112 0,07478 0,00050

4,31653 0,32815 -0,00268 0,51376 0,00418

0,48490 0,03686 0,00062 0,01341 0,00012

3,07552 0,23381 0,00001 0,04082 0,00174

-0,38475 -0,02925 -0,00027 -0,03930 -0,00045

0,81252 0,06177 0,00020 0,00531 0,00014

13,15402 1,00000 0,00181 0,79565 0,00744

E(Rm) 0,00330

E(Rp) 0,00443

Var. Market 0,00127

Var. Por 0,00825
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