Perpustakaan Unik

LAMPIRAN A
Harga Saham Sektor Pertambangan Periode Januari 2001 — Juni 2002

ALDI | ANTM | BUMI | CNKO | CTTH | INCO | MEDC | TINS
Des'00 120 900 170 250 | 7850 | 1000 | 1375
Jan'01 120 900 140 250 | 8400 | 1000 | 1600
Feb'01 105 900 90 215 | 8400 | 850 | 1775
Mar'0l | 95 825 65 155 | 7300 | 850 | 1475
Apr'01 95 750 50 155 | 5150 | 775 | 1375
Mei'01 70 900 50 250 | 5150 | 925 | 1725
Jun'01 90 1000 | 120 240 | 6350 | 1100 | 1725
Jul'01 85 1075 75 190 | 5800 | 1500 | 1725
Agu'01 85 1000 65 200 | 6200 | 1225 | 1450
Sep'01 65 950 85 125 | 5000 | 1300 | 1100
Okt'01 65 900 65 140 | 4900 | 1475 | 1000
Nov'01 55 725 60 220 105 | 4900 |- 1425 | 460
Des'01 65 800 50 220 100 | 5000 | 1500 | 430
Jan'02 55 1000 40 245 120 | 5050 | 1425 | 750
Feb'02 55 1000 35 250 120 | 5100 | 1450 | 750
Mar'02 | 50 1000 35 250 120 | 5100 | 1475 | 650
Apr'02 55 1300 45 45 200 | 5800 | 1700 | 675
Mei'02 40 1225 40 15 200 | 6000 | 1550 | 575
Jun'02 45 1125 40 15 165 | 6000 | 1425 | 550




LAMPIRAN B

Pembayaran Deviden Saham Sektor Pertambangan Periode Januari 2001 — Juni 2003
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Nama Perusahaan Bulan Pembayaran Nilai Deviden
Aneka Tambang Agustus 2001 Rp 80.00
Aneka Tambang November 2001 Rp 75.66
Medco Energi Agustus 2001 Rp 85.00
Timah Juni 2001 Rp 118.93
Timah Desember 2001 Rp 118.93
Timah Juni 2002 Rp 24.83
Medco Energi Mei 2002 Rp 110.00




LAMPIRAN C

Hasil Perhitumgan Return Saham (R;)

ALDI | ANTM | BUMI | CNKO | CTTH | INCO | MEDC | TINS
Jan'01 0.0000 | 0.0000 | -0.1765 - 0.0000 | 0.0701 | 0.0000 | 0.1636
Feb'01 -0.1250 | 0.0000 | -0.3571 - -0.1400 | 0.0000 | -0.1500 | 0.1094
Mar'01 -0.0952 | -0.0833 | -0.2778 - -0.2791 | -0.1310 | 0.0000 | -0.1690
Apr'01 0.0000 | -0.0909 | -0.2308 - 0.0000 | -0.2945 | -0.0882 | -0.0678
Mei'01 -0.2632 | 0.2000 | 0.0000 - 0.6129 | 0.0000 | 0.1935 | 0.2545
Jun'01 0.2857 | 0.1111 | 1.4000 - -0.0400 | 0.2330 | 0.1892 | 0.0689
Jul'01 -0.0556 | 0.0750 | -0.3750 - -0.2083 | -0.0866 | 0.3636 | 0.0000
Agu'01 0.0000 | 0.0047 | -0.1333 - 0.0526 | 0.0690 |-0.1267 | -0.1594
Sep'01 -0.2353 | -0.0500 | 0.3077 - -0.3750 | -0.1935 | 0.0612 | -0.2414
Okt'01 0.0000 | -0.0526 | -0.2353 - 0.1200 }-0.0200 | 0.1346 | -0.0909
Nov'01 -0.1538'| -0.1104 | -0.0769 - -0.2500 | 0.0000 | -0.0339 | -0.5400
Des'01 0.1818 | 0.1034 | -0.1667 | 0.0000 | -0.0476 | 0.0204 | 0.0526 | 0.1933
Jan'02 -0.1538 {/0.2500 | -0.2000 | 0.1136 | 0.2000 | 0.0100 |-0.0500 | 0.7442
Feb'02 0.0000 | 0.0000 | -0.1250 | 0.0204 | 0.0000 | 0.0099 | 0.0175 | 0.0000
Mar'02 -0.0909 | 0.0000 | 0.0000 | 0.0000 | 0.0000 | 0.0000 | 0.0172 |-0.1333
Apr'02 0.1000 | 0.3000 | 0.2857 | -0.8200| 0.6667. 0.1373 | 0.1525 | 0.0385
Mei'02 -0.2727 | -0.0577 | -0.1111. -0.6667 | 0.0000 | 0.0345 | -0.0235 | -0.1481
Jun'02 0.1250 | -0.0816,|0.0000 | 0.0000 | -0.1750 | 0.0000 | -0.0806 | -0.0003
Rata-rata | -0.0418 | 0.0288 | -0.0262 | -0.1932 | 0.0076 | -0.0079 | 0.0350 | 0.0012




LAMPIRAN D

Hasil Perhitungan Return Pasar (R,) Periode Januari 2001 — Juni 2002

Periode IHSG Rm

Desember 2000 416.321
Januari 2001 425614 0.0218
Februari 428.303 0.0063
Maret 381.050 -0.1240
April 358.232 -0.0637
Mei 405.863 0.1174
Juni 437.620 0.0726
Juli 444.081 0.0145
Agustus 435.552 -0.0196
September 392.479 -0.1097
Oktober 383.735 -0.0228
November 380.308 -0.0090
Desember 392.036 0.0299
Januari 2002 451.636 0.1320
Februari 453.246 0.0036
Maret 481.775 0.0592
April 534.062 0.0979
Mei 530.790 -0.0062
Juni 505.009 -0.0511
Rata-rata. 0.0078




Perpustakaan Unik

LAMPIRAN E

Regression Analysis for ALDI

Regression Statistics

Multiple R 0.10064146
R Square 0.010128703
Adjusted R Square -0.051738253
Standard Error 0.15556917
Observations 18
ANOVA
Df SS MS F Significance F

Regression 1 0.003962253 0.003962253 0.163717502 " 0.691114402
Residuai 16 0.387228269 0.024201767
Total 17 °0.391190521

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95% Lower 95.0% Upper 95.0%
Intercept -0.043623459  0.036933256 -1.181143047 0.254805958 -0.121918447 0.034671529 -0.121918447 0.034671529
X Variable 1 0.215837199  0.533431603 0.404620195 0.691114402 -0.914987028 1.346661427 -0.914987028 1.346661427




Regression Analysis for ANTM
Regression Statistics
Multiple R 0.838620322
R Square 0.703284045
Adjusted R Square 0.684739297
Standard Error 0.067948127
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Observations 18
ANOVA
df SS MS F Significance F

Regression 1 0.175091407 0.175091407 37.92362531 = 1.37582E-05
Residual 16  0.073871168 0.004616948
Total 17 0.248962575

Coefficients Standard Error t Stat P-value Lower 95% _ Upper 95% Lower 95.0% Upper 95.0%
Intercept 0.016872955  0.016131381 1.045970849 0.311119959 -0.017324038 0.051069947 -0.017324038 0.051069947

X Variable 1 1434787624  0.232087541 6.158216082 1.37582E-05  0.940876212 1.928699037 0.940876212 1.928699037
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Regression Analysis for BUMI

Regression Statistics

Multiple R 0.238372986
R Square 0.05682168
Adjusted R Square -0.002126965
Standard Error 0.401047811
Observations 18
ANOVA
Df SSs MS F Significance F
Regression 1 0.155035997 ' 0.155035997 0.963918346 = 0.340815414
Residual 16 2.57342955 0.160839347
Total 17 2.728465548 -
Coefficients Standard Error t Stat P-value Lower 95%  Upper 95% Lower 95.0% Upper 95.0%
intercept -0.037409933  0.095211677 -0.392913293 0.699568978 -0.239249626 0.164429759 -0.239249626 0.164429759
X Variable 1 1.350117231  1.375154064 0.981793434 0.340815414 -1.5650785 4.265312961 -1.5650785 4.265312961
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Regression Analysis for CNKO
Regression Statistics

Multipte R 0.068086131
R Square 0.004635721
Adjusted R Square -0.194437134
Standard Error 0.415879094
Observations 7
ANOVA
df SS MS F Significance F

Regression 1 0.004027536 0.004027536 0.023286556 = 0.884681121
Residual 5 0.864777103 0.172955421 :
Total 6  0.868804639

Coefficients Standard Error t Stat P-value Lower 95% Upper 95% Lower 95.0% Upper 95.0%
Intercept -0.177703873  0.187248905 -0.949024895 0.386187706 -0.659041721 0.303633976 -0.659041721 0.303633976

X Variable 1 -0.409646994  2.684461241 -0.152599333 0.884681121 -7.310263024 6.490969035 -7.310263024 6.490969035
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Regression Analysis for CTTH

Regression Statistics

Multiple R 0.726714546
R Square 0.528114032
Adjusted R Square 0.498621158
Standard Error 0.19236759
Observations 18
ANOVA
Df SS MS F Significance F

Regression 1 0.662635092  0.662635092 17.90649663 0.000635124
Residual 16 0.592084632 0.03700529
Total 17 1.254719725

Coefficients  Standard Error t Stat P-value Lower 95% Upper 95%  Lower 95.0%  Upper 95.0%
Intercept -0.015498774 0.04566947 -0.339368372 0.738745848  -0.112313702 0.081316155 -0.112313702 0.081316155
X Variable 1 2.79120942 0.669609815  4.231606861 0.000635124 1.392899393 4.189519447  1.392899393  4.189519447
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Regression Analysis for INCO
Regression Statistics

Multiple R 0.631765543
R Square 0.399127701
Adjusted R Square 0.361573182
Standard Error 0.093490699
Observations 18
ANOVA
Df SS MS o~ Significance F

Regression 1 0.092893748 ' 0.092893748 10.62795409 ' 0.004915886
Residual 16 0.139848174 0.008740511
Total 17 0.232741922

Coefficients  Standard Error t Stat P-value Lower 95%  Upper 95% Lower 95.0% Upper 95.0%
Intercept -0.016520348  0.022195374 -0.744314927 0.467477748 -0.063572429 0.030531733 -0.063572429 0.030531733

X Variable 1 1.045077385  0.320570545 3.260054308 0.004915886 = 0.365498342 1.724656428 0.365498342 1.724656428
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Regression Analysis for MEDC
Regression Statistics
Multiple R 0.315424629
R Square 0.099492697
Adjusted R Square  0.04321099
Standard Error 0.127545054

Observations 18
ANOVA
Df SS MS F Significance F

Regression . 1 0.028757504 0.028757504 1.767762615 0.202305315
Residual 16 0.260283854 0.016267741
Total 17 0.289041358

Coefficients Standard Error t Stat P-value Lower 95%  Upper 95% Lower 95.0% Upper 95.0%
Intercept 0.030139045  0.030280127 0.995340784 0.334386206 -0.034051941 0.094330031 -0.034051941 0.094330031

X Variable 1 0.581474671  0.437339626 1.329572343 0.202305315 . -0.34564371 1.508593052 -0.34564371 1.508593052
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Regression Analysis for TINS
Regression Statistics

Multiple R 0.642452224
R Square 0.412744861
Adjusted R Square 0.376041414
Standard Error 0.206104363
Observations 18
ANOVA
Df SS MS F Significance F
Regression 1 0.477693358 0.477693358  11.245398 0.004038099
Residual 16 . 0.679664137 0.042479009
Total 17 1.157357494

Coefficients Standard Error t Stat P-value Lower 95% Upper 95% Lower 95.0% Upper 95.0%
Intercept -0.018397931 0.04893068 -0.375999911 0.711855791 -0.122126315 0.085330453 -0.122126315 0.085330453
X Variable 1 2.369898835 0.70671188 _ 3.35341587 0.004038099 © 0.871736913 3.868060757 0.871736913 3.868080757
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LAMPIRAN F

Regression Analysis for Beta (Risiko Saham)
Regression Statistics

Multiple R 0.631447177
R Square 0.398725537
Adjusted R Square 0.298513126
Standard Error 0.060987435
Observations 8
ANOVA

df SS MS = Significance F
Regression 1 0.014799031 0.014799031 3.97880397 0.093108398
Residual 6 0.022316804 0.003719467
Total 7 0.037115835

Coefficients  Standard Error t Stat P-value Lower 95%  Upper 95% Lower 95.0% Upper 95.0% -

intercept -0.075192462  0.033300198 -2.258018461 0.064724098 = -0.15667517 0.006290247 -0.15667517 0.006290247

X Variable 1 0.043177132  0.021645993 1.994693954 0.093108398 -0.009788744 0.096143008 -0.009788744 0.096143008
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