LAMPIRAN
Lampiran 1 Data Tabulsi
Data Tabulasi
Emiten | Tahun ;1 ?];gr?] I?iljjrll(;a Inflasi T'\Sgr DPR
AKRA | 2021 4,110 0.035| 0.019( 14,269 | 2.36
AKRA | 2022 1,400 [ 0.055| 0.055| 15,731 | 0.34
AKRA | 2023 1,475 0.06 [ 0.026 | 15,416 | 0.87
BULL 2021 238 | 0.035| 0.019| 14,269 0
BULL 2022 178 0.055| 0.055| 15,731 0
BULL 2023 154 0.06 [ 0.026 | 15,416 0
ENRG 2021 102 0.035| 0.019| 14,269 0
ENRG 2022 294 | 0.055| 0.055| 15,731 0
ENRG 2023 220 0.06 | 0.026 | 15,416 0
GTSI 2021 67| 0.035| 0.019( 14,269 0
GTSI 2022 53| 0.055| 0.055| 15,731 0
GTSI 2023 50 0.06 | 0.026 | 15,416 0
HITS 2021 384 | 0.035| 0.019| 14,269 0
HITS 2022 366 | 0.055| 0.055| 15,731 0
HITS 2023 376 0.06 | 0.026 | 15,416 0
INPS 2021 1,790 [ 0.035| 0.019| 14,269 0
INPS 2022 1,180 ( 0.055| 0.055| 15,731 0
INPS 2023 168 0.06 | 0.026 | 15,416 0
MEDC | 2021 466 | 0.035| 0.019| 14,269 | 0.09
MEDC | 2022 1,015 0.055| 0.055| 15,731 | 0.03
MEDC | 2023 1,155 0.06 [ 0.026| 15,416 | 0.11
SURE 2021 1990| 0.035( 0.019| 14,269 0
SURE 2022 1,720 | 0.055( 0.055| 15,731 0
SURE 2023 1,100 0.06 | 0.026 | 15,416 0
FWCT | 2021 101 0.035| 0.019| 14,269 0
FWCT | 2022 96| 0.055| 0.055( 15,731 0
FWCT | 2023 115 0.06 [ 0.026 | 15,416 0
HUMI 2021 43 0.035| 0.019| 14,269 0
HUMI 2022 45| 0.055| 0.055| 15,731 0
HUMI 2023 50 0.06 [ 0.026 | 15,416 0
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Lampiran 2 Hasil Uji Asumsi Klasik

a. Hasil Uji Normalitas
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One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual
N 30
Normal Parameters®®  [Mean .0000000
Std. Deviation 117.03312577,
Most Extreme Absolute 134
Differences Positive 134
Negative -.061]
Test Statistic 134
Asymp. Sig. (2-tailed) .200°
a. Testdistribution is Normal.
h. Calculated from data.
¢.  Lilliefors Significance Correction.
d. This is a lower bound of the true significance.
b. Hasil Uji Multikolinearitas
Coefficients?
Unstandardized Standardized Collinearity
Coefficients Coefficients Statistics
Model B Std. Error  |Beta t Sig. Tolerance VIF
1 (Constant) [584.023 163.867 3.564 .002
Suku_Bunga [22.468 185.321 .028 121 905 973 1.028
Inflasi 1.190 110.600 .008 011 992 150 9.986
Nilai Tukar [-121.449  |305.420 -.095 -.398 .695 .889 1.125
DPR -161.846  |836.747 -.136 -.193 .849 103 9.727
a. Dependent Variable: Harga Saham
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C. Hasil Uji Autokorelasi
Model Summary®
Model R R Square Adjusted R Std. Error of | Durbin-
Square the Estimate | Watson
1 .620° .384 .255 117.19925 1.651
a. Predictors: (Constant), Suku_Bunga, Inflasi, Nilai_Tukar, DPS
b. Dependent Varable: Harga Saham
d. Hasil Uji Heteroskedastisitas
Coefficients®
Unstandardized Standardized
Model Coefficients Coefficients t Sig.
B Std. Error | Beta
1 (Constans) 159.586 173.400 920 .369
Suku_Bunga -1074.500 | 1690.391 | -.188 -.636 533
Inflasi -.025 .864 -.006 -.029 978
Nilai_Tukar -.001 0.14 -.043 -.066 .948
DPR -50.711 73.417 -.405 -.691 498

a.

Dependent Variable: ABS_RES




Lampiran 3 Hasil Uji Regresi Linier Berganda

a. Koefesien Determinasi
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Model Summary”

Model R R Square Adjusted R | Std. Error of the
Square Estimate
1 480° 230 168 592.86642
a. Predictors: (Constant), DPR, Nilai_Tukar, Inflasi, Suku_Bunga
b. Dependen Variable: Harga_Saham
b, Uji t
Coefficients®
Unstandardized Standardized
Model Coefficients Coefficients t Sig.
B Std Error Beta
(Constant) 439.271 | 207.593 2.116 .048
Suku_Bunga .023 .038 .235 .601 .555
Inflasi .055 075 .184 (37 470
Nilai_Tukar .058 271 .096 .268 791
DPR .000 021 .005 .018 .986

a. Dependent Variable: Harga Saham




Lampiran 4 Daftar Harga Saham

a. Harga Saham AKRA

Harga Saham AKRA
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15-Nov-24 | 1,350 | 1,350 | 1,295 | 1,300 3.7(; 30,290,120,000 (5,016,500)
14-Nov-24 | 1,370 | 1,370 | 1,340 | 1,350 1.46; 5,917,767,000 49,600
13-Nov-24 | 1,350 | 1,385 | 1,350 | 1,370 | 1.48 | 16,919,988,000 (4,030,200)
12-Nov-24 | 1,380 | 1,370 | 1,335 | 1,350 2.17_ 14,353,042,500 (5,157,600)
11-Nov-24 | 1,375 | 1,380 | 1,320 | 1,380 | 0.36 | 15,021,607,500 (2,631,000)
8-Nov-24 | 1,310 | 1,395 | 1,300 | 1,375 | 4.96 | 25,139,336,500 (2,536,800)
7-Nov-24 | 1,340 | 1,340 | 1,300 | 1,310 2.21; 29,032,005,500 | (12,010,000)
6-Nov-24 | 1,360 | 1,370 | 1,325 | 1,340 1.47- 13,592,399,000 (589,200)
5-Nov-24 | 1,300 | 1,375 | 1,300 | 1,360 | 4.62 | 25,161,511,500 892,800
4-Nov-24 | 1,350 | 1,355 | 1,295 | 1,300 3.7(; 36,689,377,500 (721,100)

b. Harga Saham BULL
Harga Saham BULL

15-Nov-24 | 111 | 113 106 | 108 -2.70 | 7,434,265,700 | (3,238,100)

14-Nov-24 | 111 | 114 109 | 111 0| 7,150,403,600 | 17,656,900

13-Nov-24 | 113 | 114 110 | 111 -1.77 | 16,208,716,400 | 72,437,200

12-Nov-24 | 114 | 114 110 | 113 -0.88 | 10,806,367,600 | 60,200,100

11-Nov-24 | 116 | 117 112 | 114 -1.72 | 11,599,506,300 | (14,278,000)
8-Nov-24 | 115 | 118 114 | 116 0.87 | 9,764,991,300 | 14,970,500
7-Nov-24 0.88
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114 | 116 113 115 15,520,995,500 | 51,000,100
6-Nov-24 | 119 | 122 114 114 -4.2 | 18,275,338,400 | (23,553,300)
5-Nov-24 | 119 | 121 113 119 0| 19,987,550,400 | 103,734,400
4-Nov-24 | 106 | 121 103 119 12.26 | 17,991,157,100 | 25,156,800
C. Harga Saham ENRG
Harga Saham ENRG
15Nov-| | | | 1 -1 ]

24 | 272 | 276 248 254 6.62 | 44,920,842,600 (2,123,300)

14-Nov- -

24 | 284 | 290 264 272 4.23 | 71,929,800,400 (17,291,200)

13-Nov-

24 | 278 | 302 268 284 2.16 | 152,080,747,200 (13,713,900)

12-Nov-

24 | 264 | 288 260 278 5.30 | 115,212,241,200 22,527,200

11-Nov-

24 | 242 | 270 234 264 9.09 | 97,688,434,000 (57,716,800)
8-Nov-24 | 240 | 254 240 242 0.83 | 19,428,992,200 3,288,400
7-Nov-24 | 262 | 262 240 240 8.40 | 52,081,689,200 23,552,600
6-Nov-24 | 276 | 284 260 262 5.07 | 52,683,274,400 (5,150,700)
5-Nov-24 | 272 | 280 270 276 1.47 | 24,339,712,800 (3,159,100)
4-Nov-24 | 280 | 290 270 272 2.86 | 48,412,936,200 (2,830,700)

d. Harga Saham HITS

Harga Saham

15-Nov-24

HITS

388

438

370

390

0.52

613,241,400

-16,300
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14-Nov-24 396 420 | 382 388 | -2.02 83,650,800 -8,300
13-Nov-24 386 400 [ 380 396 2.59 80,252,200 6,100
12-Nov-24 382 400 | 366 386 1.05 286,626,200 -61,900
11-Nov-24 374 406 | 370 382 2.14 396,924,600 -42,700
8-Nov-24 376 390 | 374 374 | -0.53 144,238,200
7-Nov-24 370 392 | 370 376 1.62 67,518,600 13,200
6-Nov-24 370 398 | 360 370 0.00 294,304,000 90,300
5-Nov-24 406 486 | 352 370 | -8.87 1,263,344,400 -116,600
4-Nov-24 326 406 | 326 406 | 24.54 1,762,083,800 -89,100

e. Harga Saham INPS
Harga Saham INPS

15-Nov-24 150 151 | 142 143 | -4.67 291,775,000 -26,200
14-Nov-24 144 151 | 144 150 | 4.17 23,005,500 -5,200
13-Nov-24 148 149 ( 143 144 | -2.70 267,897,000 -30,300
12-Nov-24 159 159 | 147 148 | -6.92 577,252,300 -38,200
11-Nov-24 153 165 ( 146 159 | 3.92 746,361,000 -40,300
8-Nov-24 158 177 | 153 153 | -3.16 3,427,189,300 -69,700
7-Nov-24 159 170 ( 153 158 | -0.63 574,313,000 -27,400
6-Nov-24 167 168 | 154 159 | -4.79 938,723,500 -46,400
5-Nov-24 152 192 | 146 167 | 9.87 6,714,078,000 40,300
4-Nov-24 154 157 | 149 152 | -1.30 205,938,900 -8,600

f. Harga Saham MEDC
Harga Saham MEDC

15-Nov-24 | | 1160 1105 1115 2.62' 39,375,573,500 | 4,415,100
14-Nov-24 | | oo 1195 1130 1145 3.35; 43,915,252,000 -330,900
13-Nov-24 | | o 1205 1180 1185 0.42 | 30,071,975,500 | -2,973,300
12-Nov-24 | | 5 1205 1175 1180 5 455 48,939,916,000 |  -8,254,400
11-Nov-24 -| 28,808,130,000 | -3,775,000
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1,230 1,225 1,195 1,210 1.63
8-Nov-24 1,225 1,255 1,220 1,230 0.41 | 29,921,022,000 -7,138,000
7-Nov-24 1,205 1,280 1,185 1,225 1.66 | 87,344,393,000 6,977,100
6-Nov-24 1,265 1,275 1,200 1,205 4.74 58,425,963,000 -6,429,500
5-Nov-24 1,275 1,285 1,260 1,265 0.78_ 20,957,849,500 -2,731,400
4-Nov-24 1,265 1,280 1,245 1275 0.79 | 39,106,901,000 -2,779,200

g. Harga Saham SURE
Harga Saham SURE

15-Nov-24 2,300 2,340 2,300 2,340 | 1.74 698,000 100
14-Nov-24 2,540 2,530 2,200 2,300 | -9.45 3,252,000 -1.00
13-Nov-24 2,270 2,540 2,170 2,540 | 11.89 11,726,000 100
12-Nov-24 2,320 2,470 2,110 2,270 | -2.16 7,144,000
11-Nov-24 2,300 2,350 2,320 2,320 | 0.87 10,807,000

8-Nov-24 2,360 2,300 2,300 2,300 | -2.54 4,830,000

7-Nov-24 2,320 2,360 2,360 2,360 | 1.72 12,926,000

6-Nov-24 2,350 2,320 2,320 2,320 | -1.28 5,800,000

5-Nov-24 2,310 2,400 2,350 2,350 | 1.73 4,010,000

4-Nov-24 2,310 2,310 2,310 2,310 | 0.00 6,673,000 -2.00
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