LAMPIRAN

Lampiran 1 Close Price saham IDX30, IHSG, dan Rf

Saham Adro
Bulan/Tahun Close Price

Nov-2022 3.860
Dec-2022 3.850
Jan-2023 2.960
Feb-2023 2.990
Mar-2023 2.900
Apr-2023 3.130
May-2023 2.040
Jun-2023 2.230
Jul-2023 2.410
Aug-2023 2.670
Sep-2023 2.850
Oct-2023 2.560
Nov-2023 2.620
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Saham AKRA
Bulan/Tahun Close Price

Nov-2022 1.385
Dec-2022 1.400
Jan-2023 1.310
Feb-2023 1.385
Mar-2023 1.550
Apr-2023 1.620
May-2023 1.370
Jun-2023 1.420
Jul-2023 1.385
Aug-2023 1.400
Sep-2023 1.545
Oct-2023 1.490
Nov-2023 1.435
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Saham AMRT
Bulan/Tahun Close Price

Nov-2022 3.090
Dec-2022 2.650
Jan-2023 2.830
Feb-2023 2.900
Mar-2023 2.880
Apr-2023 2.900
May-2023 2.640
Jun-2023 2.580
Jul-2023 2.700
Aug-2023 2.900
Sep-2023 2.960
Oct-2023 2.890
Nov-2023 2.870

Saham ANTM
Bulan/Tahun Close Price

Nov-2022 1.985
Dec-2022 1.985
Jan-2023 2.310
Feb-2023 1.990
Mar-2023 2.090
Apr-2023 2.100
May-2023 1.895
Jun-2023 1.950
Jul-2023 1.985
Aug-2023 1.990
Sep-2023 1.815
Oct-2023 1.705
Nov-2023 1.740




Saham ARTO
Bulan/Tahun Close Price
Nov-2022 4.610
Dec-2022 3.720
Jan-2023 3.210
Feb-2023 2.510
Mar-2023 2.420
Apr-2023 2.070
May-2023 2.380
Jun-2023 3.180
Jul-2023 2.910
Aug-2023 2.330
Sep-2023 2.010
Oct-2023 1.585
Nov-2023 3.210

Saham ASII
Bulan/Tahun Close Price

Nov-2022 6.050
Dec-2022 5.700
Jan-2023 6.000
Feb-2023 6.100
Mar-2023 6.000
Apr-2023 6.750
May-2023 6.450
Jun-2023 6.775
Jul-2023 6.850
Aug-2023 6.450
Sep-2023 6.225
Oct-2023 5.775
Nov-2023 5.400
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Saham BBCA
Bulan/Tahun Close Price
Nov-2022 9.300
Dec-2022 8.550
Jan-2023 8.475
Feb-2023 8.750
Mar-2023 8.750
Apr-2023 9.050
May-2023 9.150
Jun-2023 9.150
Jul-2023 9.125
Aug-2023 9.175
Sep-2023 8.825
Oct-2023 8.750
Nov-2023 8.975

Saham BBNI
Bulan/Tahun Close Price

Nov-2022 4.950
Dec-2022 4.610
Jan-2023 4.390
Feb-2023 4.390
Mar-2023 4.680
Apr-2023 4.710
May-2023 4.530
Jun-2023 4.570
Jul-2023 4.440
Aug-2023 4.590
Sep-2023 5.175
Oct-2023 4.790
Nov-2023 5.275




Saham BBRI
Bulan/Tahun Close Price

Nov-2022 4.980
Dec-2022 4.940
Jan-2023 4.580
Feb-2023 4.670
Mar-2023 4.730
Apr-2023 5.100
May-2023 5.575
Jun-2023 5.425
Jul-2023 5.650
Aug-2023 5.550
Sep-2023 5.225
Oct-2023 4.960
Nov-2023 5.275

Saham BMRI
Bulan/Tahun Close Price
Nov-2022 5.275
Dec-2022 4.960
Jan-2023 4.980
Feb-2023 4.990
Mar-2023 5.150
Apr-2023 5.175
May-2023 5.050
Jun-2023 5.200
Jul-2023 5.725
Aug-2023 6.025
Sep-2023 6.025
Oct-2023 5.675
Nov-2023 5.850
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Saham BRPT
Bulan/Tahun Close Price
Nov-2022 785
Dec-2022 755
Jan-2023 825
Feb-2023 935
Mar-2023 825
Apr-2023 835
May-2023 760
Jun-2023 750
Jul-2023 775
Aug-2023 1.070
Sep-2023 1.300
Oct-2023 1.125
Nov-2023 1.045

Saham BUKA
Bulan/Tahun Close Price

Nov-2022 286
Dec-2022 262
Jan-2023 290
Feb-2023 262
Mar-2023 248
Apr-2023 236
May-2023 212
Jun-2023 212
Jul-2023 216
Aug-2023 232
Sep-2023 218
Oct-2023 210
Nov-2023 208




Saham CPIN
Bulan/Tahun Close Price
Nov-2022 286
Dec-2022 262
Jan-2023 290
Feb-2023 262
Mar-2023 248
Apr-2023 236
May-2023 212
Jun-2023 212
Jul-2023 216
Aug-2023 232
Sep-2023 218
Oct-2023 210
Nov-2023 208

Saham EMTK
Bulan/Tahun Close Price
Nov-2022 1.290
Dec-2022 1.030
Jan-2023 1.080
Feb-2023 950
Mar-2023 790
Apr-2023 705
May-2023 595
Jun-2023 710
Jul-2023 650
Aug-2023 570
Sep-2023 585
Oct-2023 500
Nov-2023 645
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Saham ESSA Saham GOTO
Bulan/Tahun Close Price Bulan/Tahun Close Price
Nov-2022 1.065 Nov-2022 151
Dec-2022 915 Dec-2022 91
Jan-2023 990 Jan-2023 112
Feb-2023 1.070 Feb-2023 118
Mar-2023 945 Mar-2023 109
Apr-2023 700 Apr-2023 104
May-2023 488 May-2023 147
Jun-2023 580 Jun-2023 110
Jul-2023 590 Jul-2023 113
Aug-2023 605 Aug-2023 96
Sep-2023 795 Sep-2023 85
Oct-2023 600 Oct-2023 60
Nov-2023 555 Nov-2023 97




Saham HRUM
Bulan/Tahun Close Price
Nov-2022 1.755
Dec-2022 1.620
Jan-2023 1.730
Feb-2023 1.630
Mar-2023 1.460
Apr-2023 1.510
May-2023 1.410
Jun-2023 1.420
Jul-2023 1.660
Aug-2023 1.560
Sep-2023 1.885
Oct-2023 1.615
Nov-2023 1.390

Saham INCO
Bulan/Tahun Close Price

Nov-2022 7.400
Dec-2022 7.100
Jan-2023 7.425
Feb-2023 6.825
Mar-2023 6.650
Apr-2023 6.975
May-2023 6.300
Jun-2023 6.300
Jul-2023 6.875
Aug-2023 5.900
Sep-2023 5.650
Oct-2023 4.950
Nov-2023 4.500
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Saham INDF
Bulan/Tahun Close Price

Nov-2022 6.450
Dec-2022 6.725
Jan-2023 6.725
Feb-2023 6.475
Mar-2023 6.200
Apr-2023 6.450
May-2023 7.100
Jun-2023 7.350
Jul-2023 7.325
Aug-2023 7.100
Sep-2023 6.625
Oct-2023 6.650
Nov-2023 6.425

Saham ITMG
Bulan/Tahun Close Price

Nov-2022 41.750
Dec-2022 39.025
Jan-2023 36.200
Feb-2023 37.200
Mar-2023 39.400
Apr-2023 33.300
May-2023 22.125
Jun-2023 24.125
Jul-2023 27.250
Aug-2023 28.975
Sep-2023 28.975
Oct-2023 26.525
Nov-2023 24.550




Saham MDKA Saham MEDC
Bulan/Tahun Close Price Bulan/Tahun Close Price
Nov-2022 4.160 Nov-2022 1.065
Dec-2022 4.120 Dec-2022 1.015
Jan-2023 4.720 Jan-2023 1.395
Feb-2023 4.540 Feb-2023 1.150
Mar-2023 4.190 Mar-2023 1.010
Apr-2023 3.940 Apr-2023 1.010
May-2023 3.000 May-2023 905
Jun-2023 3.060 Jun-2023 890
Jul-2023 3.510 Jul-2023 1.130
Aug-2023 3.380 Aug-2023 1.070
Sep-2023 2.880 Sep-2023 1.610
Oct-2023 2.230 Oct-2023 1.275
Nov-2023 2.530 Nov-2023 1155
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Saham PGAS
Bulan/Tahun Close Price
Nov-2022 1.880
Dec-2022 1.760
Jan-2023 1.545
Feb-2023 1.565
Mar-2023 1.380
Apr-2023 1.430
May-2023 1.430
Jun-2023 1.305
Jul-2023 1.365
Aug-2023 1.375
Sep-2023 1.375
Oct-2023 1.255
Nov-2023 1.115

Saham PTBA
Bulan/Tahun Close Price

Nov-2022 3.800
Dec-2022 3.690
Jan-2023 3.400
Feb-2023 3.860
Mar-2023 3.990
Apr-2023 4.140
May-2023 3.060
Jun-2023 2.680
Jul-2023 2.780
Aug-2023 2.860
Sep-2023 2.800
Oct-2023 2.480
Nov-2023 2.430




Saham SMGR Saham TLKM
Bulan/Tahun Close Price Bulan/Tahun Close Price

Nov-2022 7.575 Nov-2022 4.040
Dec-2022 6.575 Dec-2022 3.750
Jan-2023 7.400 Jan-2023 3.850
Feb-2023 7.225 Feb-2023 3.880
Mar-2023 6.300 Mar-2023 4.060
Apr-2023 5.950 Apr-2023 4.250
May-2023 5.800 May-2023 4.040
Jun-2023 6.075 Jun-2023 4.000
Jul-2023 6.975 Jul-2023 3.720
Aug-2023 6.800 Aug-2023 3.730
Sep-2023 6.425 Sep-2023 3.750
Oct-2023 6.100 Oct-2023 3.500
Nov-2023 6.500 Nov-2023 3.760
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Saham TOWR
Bulan/Tahun Close Price
Nov-2022 1.130
Dec-2022 1.100
Jan-2023 1.120
Feb-2023 1.050
Mar-2023 925
Apr-2023 1.025
May-2023 990
Jun-2023 1.055
Jul-2023 1.015
Aug-2023 1.030
Sep-2023 960
Oct-2023 890
Nov-2023 1000

Saham UNTR
Bulan/Tahun Close Price

Nov-2022 30.875
Dec-2022 26.075
Jan-2023 24.550
Feb-2023 27.900
Mar-2023 29.100
Apr-2023 28.900
May-2023 22.225
Jun-2023 23.275
Jul-2023 27.550
Aug-2023 26.000
Sep-2023 28.275
Oct-2023 25.125
Nov-2023 21.900




Saham UNVR Saham KLBF
Bulan/Tahun Close Price Bulan/Tahun Close Price

Nov-2022 4.800 Nov-2022 2.070
Dec-2022 4.700 Dec-2022 2.090
Jan-2023 4.660 Jan-2023 2.060
Feb-2023 4.180 Feb-2023 2.110
Mar-2023 4.350 Mar-2023 2.100
Apr-2023 4.400 Apr-2023 2.120
May-2023 4.530 May-2023 2.030
Jun-2023 4.260 Jun-2023 2.050
Jul-2023 3.850 Jul-2023 1.915
Aug-2023 3.670 Aug-2023 1.815
Sep-2023 3.740 Sep-2023 1.755
Oct-2023 3.620 Oct-2023 1.690
Nov-2023 3.650 Nov-2023 1.615
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IHSG dan Rf
IHSG Ry
7080 6,91%
7.081 6,91%
6.839 6,91%
6.843 6,91%
6.805 6,91%
6.916 6,91%
6.633 6,91%
6.661 6,91%
6.931 6,91%
6.966 6,91%
6.939 6,91%
6.758 6,91%
7.009 6,91%
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Lampiran 3 Alpha, Beta, dan Variance Residual

No. Kode Perusahaan o
1 ADRO -0,0191
2 AKRA 0,006001
3 AMRT -0,0034
4 ANTM -0,0074
5 ARTO 0,0157
6 ASII -0,0073
7 BBCA -0,0022
8 BBNI 0,007844506
9 BBRI 0,0064359
10 BMRI 0,0104
11 BRPT 0,0343
12 BUKA -0,0236
13 CPIN -0,0065
14 EMTK -0,0438
15 ESSA -0,0346
16 GOTO 0,00306
17 HRUM -0,0126
18 INCO -0,0373
19 INDF 0,0002
20 ITMG -0,0333
21 KLBF -0,0202
22 MDKA -0,03
23 MEDC 0,02874
24 PGAS -0,0404
25 PTBA -0,03
26 SMGR -0,0078
27 TLKM -0,0043
28 TOWR -0,0067
29 UNTR -0,0192
30 UNVR -0,0218




No. Kode Perusahaan B

1 ADRO 3,46667
2 AKRA 0,674029
3 AMRT 1,58645
4 ANTM 1,02326
5 ARTO 5,797
6 ASIT 0,8348
7 BBCA 0,58707
8 BBNI 1,1683402
9 BBRI 0,4747095
10 BMRI 1,47996
11 BRPT 1,35246
12 BUKA 1,17637
13 CPIN 21,5183
14 EMTK 33751
15 ESSA 2,51833
16 GOTO 3,78533
17 HRUM 1,53971
18 INCO 1,30359
19 INDF -0,8661
20 IT™MG 2,69799
21 KLBF -0,2866
22 MDKA 3,89133
23 MEDC 2,43318
24 PGAS 0,43066
25 PTBA 2,28364
26 SMGR 2,19722
27 TLKM 0,94301
28 TOWR 1,4946
29 UNTR 2,85181
30 UNVR -0,6017
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No. Kode Perusahaan cei™2

1 ADRO 0,02503
2 AKRA 0,005474
3 AMRT 0,00497
4 ANTM 0,00645
5 ARTO 0,1374
6 ASII 0,00375
7 BBCA 0,00112
8 BBNI 0,0046286
9 BBRI 0,0028818
10 BMRI 0,00309
11 BRPT 0,02203
12 BUKA 0,00471
13 CPIN 0,0052
14 EMTK 0,0283
15 ESSA 0,03616
16 GOTO 0,08805
17 HRUM 0,01331
18 INCO 0,00589
19 INDF 0,00247
20 ITMG 0,0189
21 KLBF 0,00084
22 MDKA 0,02447
23 MEDC 0,05105
24 PGAS 0,00381
25 PTBA 0,01259
26 SMGR 0,01002
27 TLKM 0,00279
28 TOWR 0,00647
29 UNTR 0,01892
30 UNVR 0,00226




Lampiran 4 Ai, Bi, Ci, dan ERB

No. Kode Perusahaan Excess Return
1 ADRO -0,0267
2 AKRA -0,0001
3 AMRT -0,0100
4 ANTM -0,0138
5 ARTO 0,0067
6 ASII -0,0135
7 BBCA -0,0082
8 BBNI 0,0014
9 BBRI 0,0004
10 BMRI 0,0038
11 BRPT 0,0278
12 BUKA -0,0300
13 CPIN -0,0114
14 EMTK -0,0515
15 ESSA -0,0418
16 GOTO -0,0048
17 HRUM -0,0192
18 INCO -0,0438
19 INDF -0,0051
20 ITMG -0,0405
21 KLBF -0,0258

22 MDKA -0,0380
23 MEDC 0,0216
24 PGAS -0,0464
25 PTBA -0,0370
26 SMGR -0,0148
27 TLKM -0,0106
28 TOWR -0,0133
29 UNTR -0,0266
30 UNVR -0,0273
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No. Kode Perusahaan Ai Bi Ci ERB

1 ADRO -3,7035 480,077 0,00222 -0,0077
2 AKRA -0,0163 82,9981 0,000036 -0,0002
3 AMRT -3,2032 506,213 0,00195 -0,0063
4 ANTM -2,1816 162,341 0,00127 -0,0134
5 ARTO 0,28244 244,614 -0,00008 0,001154628
6 ASIT -3,0161 185,896 0,00174 -0,0162
7 BBCA -4,3281 308,243 0,00251 -0,014
8 BBNI 0,36219 29491 -0,0001 0,00123
9 BBRI 0,06802 78,1985 -0,000013 0,0008698
10 BMRI 1,82698 708,426 -0,0008 0,00258
11 BRPT 1,70602 83,0391 -0,0009 0,02054
12 BUKA -7,4824 293,534 0,00426 -0,0255
13 CPIN 3,32779 443,119 -0,0017 0,00751
14 EMTK -6,1444 402,8 0,00355 -0,0153
15 ESSA -2,0432 175,368 0,00168 -0,0166
16 GOTO 0,88693 162,741 0,00017 -0,0013
17 HRUM -1,4188 178,068 0,0013 -0,0125
18 INCO -9,7045 288,643 0,0055 -0,0336
19 INDF 1,77607 303,199 -0,0009 0,00586
20 ITMG -5,7836 385,141 0,00335 -0,015
21 KLBF 8,77295 97,3658 -0,0049 0,0901
22 MDKA -6,039 618,918 0,00356 -0,0098
23 MEDC 1,03064 115,973 -0,0005 0,00889
24 PGAS -5,2456 48,6643 0,00294 -0,1078
25 PTBA -6,7198 414,315 0,00388 -0,0162
26 SMGR -3,2473 481,655 0,00196 -0,0067
27 TLKM -3,5769 319,025 0,0021 -0,0112
28 TOWR -3,0786 345,492 0,00183 -0,0089
29 UNTR -4,008 429,926 0,00237 -0,0093
30 UNVR 7,25013 160,068 -0,004 0,04529




Lampiran 5 Zi dan Wi
Kode Perusahaan Zi Wi
CPIN 0,5861 0,0146
INDF 0,1246 0,0031
KLBF 28,741 0,7150
MEDC 0,1613 0,0040
UNVR 10,5851 0,2633
Total 40,1984 1,0000
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Lampiran 6 Kartu Bimbingan
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Lampiran 7 Hasil Turnitin
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